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ᶕѐ ѐ ֝нᶕѐ ѐ ֝нᶕѐ ѐ ֝нᶕѐ ѐ ֝н100100100100 ⁿnnn ̂̂̂̂LOFLOFLOFLOF̃̃̃̃2010201020102010 үүүү     
 

 

2010 06 30  
 

 
 

                  ӝ̔ ᶕ ֗Ὠ  
 

                  ӝ̔ѐ ֙ Ὠ  
 

                    ̔2010 07 20  
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¡¡¡¡1  1  1  1      

 

ӝ Үֶ Үᶑ а Ḯ ȁ

̆ ὲᾃ ȁῆ э⁞ ֗Ȃ 

ӝѐ ֙ Ὠ ̆ұ2010 7 19

ҩ ѐ ╘ ȁ᾿ḣ ᾃ ̆ᶑ ᾃ а Ḯ

ȁ Ȃ 

ӝ Ԉ ᶕ ȁ♥◌ ‡ ӊ̆תаᶑ

У ‾Ȃ 

н аԆ ὲ Ȃ ̆ ṁ  ᾱ ₥ ӷ

♅ ҉Ȃ 

ѐ ╘ Ȃ 

2010 4 1 2010 6 30 Ȃ 

 

¡¡¡¡2  2  2  2  ӊ ᾳӊ ᾳӊ ᾳӊ ᾳ    
 

 ᶕѐ ѐ ֝н100 ̂LOF̃ 

Ӈ Ԇ  163001 

ᴐ  Э  

 2010 03 26  

֙  334,749,691.67֙  

 

╟ ע ̆ ш
ע ̆ ᾿ḣ

бн ῆ Ѯ Ḷ
Ҭ╒̆ע Ḷ ḣа

0.35%̆ а 4%̆Ԉ
Ȃ 

 

ѝ ╟ ̆ ‡Э ὤ ⁸ ̆
֙ ѐ ѐ ֝н100 ѐ ῆ

ע ̆ ‍ ὲ
ע Ȃ 
֙ ֙ ȁ ȁ

‍ ѝ ̆
̆ Ҿ

ᾳ ╟ а ̆ ὲӹ
⁸ ̆ ӝ Ԉ
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̆ᴳ ⁸
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ŷ ῆ
Ÿ 

Ьэ  -9.70% 0.74% -21.82% 1.63% 12.12% -0.89% 

 

3.2.23.2.23.2.23.2.2 Ԉ ᾿ḣ ╟ ὲб н ῆԈ ᾿ḣ ╟ ὲб н ῆԈ ᾿ḣ ╟ ὲб н ῆԈ ᾿ḣ ╟ ὲб н ῆ
╟╟╟╟     

长长长长长长长长100指指（LOF） 基基

2010-03-26 2010-04-09 2010-04-22 2010-05-06 2010-05-19 2010-06-01 2010-06-17 2010-06-30

4%

2%

0%

-2%

-4%

-6%

-8%

-10%

-12%

-14%

-16%

-18%

 
    

̔1ȁ ѝ2010 3 26 ̆ ̆

ᴐ У Ȃ ѝ2010 3 26 2010 6 30 Ȃ 

2ȁ ̆ 6э ᾃѝ Ӷ ̆ Ӷ ̆

ᴿ ѐὯұ ȁ ӊ ᴿ ⁸ Ὧ

̔ ұ ӊ ᴿ ӊ 90%-95%̆ὲѐ̆ѐ ѐ ֝н100

֙ ὲ ֙ ᴿаᴂұ ӊ 90˿Ȃ ұ

⁮ У Ԉᾃ ḡⁿ ᴿаᴂұ ӊ᾿ḣ 5%Ȃ ̆

Ӷ Ȃ 

 

¡¡¡¡4  4  4  4  ӝӝӝӝ     

 

4.1 4.1 4.1 4.1 ̂̂̂̂ ̃̃̃̃ ӮӮӮӮ    

֗  
 ╘ 

֗  ֗  
ⁿӱ

н  
 

Ъ  2010 03 ̇ 12  ̆έ ӱ
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ȁ ᶕ
‾

 

26  н Ȃ ֗ ⁿ
ȁ
Ὠ ⁿ

ӝȁ
Ὠ ȁ

╠ ȂἼ
ӱҮЭ Ὠ н
ȁ ȁ

ᴐȂ2007 9 ╗ὡ
ᶕ ֗Ὠ

̆ ֗ ╠ Ȃ
֗ ᶕ ‾ □

Ȃ 

 
 

2010 06
28  

̇ 6  

̆ ╗
‍ MBAȁדἿ‾‍

̆CFĂέ
ӱн Ȃ Ἴ ֗ѐ

н Ὠ н
╘ ȁ Lam ᴇὨ

╘‍ ȁ
Covad Ὠ ╘
‍ ȁ Camden

Ὠ ȁ
Shoreline Ὠ

‍ ȁ
Gerken Ὠ
╠ ȁ Ὠ

‍ ‍̆⁞ӱҮ
╘‍ ⁿ
ᴐ̆2009 7 ╗ὡ ᶕ

֗Ὠ ̆
֗ ╠ ӱ̆Ү ⁿ

ᴐȂ2010 6
28 ֗

Ȃ 

̔1ȁ ֗ ֗ Ԉ Ѯ ѝῆ̕ Ԉ‒ /

Ὠ ѝῆ̕ 

2ȁ ⁿӱн Ԉ ὡ ⁿн╘ Ὧ ᴐ ѝ

ῆȂ 

 

4.2 4.2 4.2 4.2 ᾃ ᴐ ᶕ ᾳᾃ ᴐ ᶕ ᾳᾃ ᴐ ᶕ ᾳᾃ ᴐ ᶕ ᾳ     

ӝ ᾃ̆ш ҩȇѐ ӝ Ὥ ⁿ Ȉ ὲӹ

Ὧ ȁȇ ᶕѐ ѐ ֝н100 ⁿ ̂LOF̃ Ȉ ̆



                  
 

  6  Ὥ 12  

♥◌ ѝ ֙ ӝ ‾ ̆а ֙ ӝ‾ ѝȂ 

Ԉ ᶕұ ȁ ᶕұ ֶ Ὠֳѝ ̆ У

ᶕ ȁ♥◌ ‡ ӊ̆ ᴐ ш ⁸

₥ Ю̆╡╒ѝ ֙ ӝ ‾ Ȃ 

 

4.3 4.3 4.3 4.3 Ὠ Ӈ жὨ Ӈ жὨ Ӈ жὨ Ӈ ж     

4.3.1 4.3.1 4.3.1 4.3.1 Ὠ Ӈ ⁸ ᾳὨ Ӈ ⁸ ᾳὨ Ӈ ⁸ ᾳὨ Ӈ ⁸ ᾳ    

ᾃ̆Ὠ Ὠ Ӈ ⁸ ̆ Ὠ Ӈ ⁸ ᴇ ̆ ᾱ

ᴇ ̆╗ Ӈ ᾃ ⁸̆ ᴐ⁸ ȁ ᶑ Ὠ Ӈ

‡ Ȃ ̆Ὠ Ӈ ѝ ȁ‍ ה ᶕ ╗

Ὠ Ӈ Ȃ 
 

4.3.2 4.3.2 4.3.2 4.3.2 бὲӹ נ Ѯ нбὲӹ נ Ѯ нбὲӹ נ Ѯ нбὲӹ נ Ѯ н     

ᾃ̆Ὠ Ѯ а נ ̕Ὠ

נ а Ѯ н 5%Ѯ Ȃ 
 

4.3.3 4.3.3 4.3.3 4.3.3 Ӈ ѝ жӇ ѝ жӇ ѝ жӇ ѝ ж     

ᾃ̆ Ӈ ѝȂ 
 

4.4 4.4 4.4 4.4 ᾃ ᴐ‍ᾃ ᴐ‍ᾃ ᴐ‍ᾃ ᴐ‍     

3 26 ̆ A □̆Ь

̆ ї ȂУ ̆У ̆A Ὠ н ӝ̆

У ̆ ̆ ӊ ╟ ᴳ а₥Ȃ4 ѐ̆

ұ ╘ ע У ‟ ӊ Ю̆ ӊ

̆ ҩУ Ȃ У Ю̆ ӝ‾ ִἼ
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Э ḣ ѐ ḣ ҩш ע‍ □Ȃ ḣ ḣḶה ̆

ҩ Ȃ ḣה ᴂᴁ̆ ԏ ѝ ‾ұ

Ь ӶȂ ԏ Ю A ѳ ̆ ѝ ╒῏

ӊ ‫ ѐ֝ Ȃ 

ԏ ӝ ӝ ᶕ֗Ȃ ̆ ԏֶ ᶕУ

ľ ̆ Ŀ ̆ Ю ᴐ̆╒

Ԉ н ӝȂ 

    
 

4.4.4.4.5555    ᾃ нᾃ нᾃ нᾃ н     

2010 6 30 ̆ ᴁ᾿ḣѝ 0.903 ἷ̆ ᾃ ᾿ḣ

ѝ-9.70%̆ н ῆ ѝ-21.82%Ȃ 

 

¡¡¡¡5  5  5  5      

 

5.1 5.1 5.1 5.1 ӊ ᾳӊ ᾳӊ ᾳӊ ᾳ    

  ̂ἷ̃ ӊ
ᴿ̂%̃ 
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Ԇ  н ⁞ Ὠἵ֓ḣ̂ἷ̃ ӊ᾿ḣ
ᴿ̂˿̃ 

A ᾚȁ ȁ ȁ н ̇ ̇ 
B н ̇ ̇ 

C ⁸ н 27,805.00 0.01 

C0      ȁ   ̇ ̇ 

C1      ȁ ȁ  ̇ ̇ 

C2      ȁ έ ̇ ̇ 

C3      ȁ ⁹ ̇ ̇ 

C4      ȁע ȁ ȁ  ̇ ̇ 

C5       7,035.00 0.00 

C6      ȁ  20,770.00 0.01 

C7      ȁ ȁԍ  ̇ ̇ 

C8      ּת ȁ ⁸  ̇ ̇ 

C99      ὲӹ⁸ н ̇ ̇ 

D ╒ȁ ӊ ᵏ н ̇ ̇ 

E н ̇ ̇ 

F Ӈ ȁӶẏн ̇ ̇ 

G ᶕ н ̇ ̇ 

H  ̇ ̇ 

I ȁᶑ н ̇ ̇ 

J ӊн ̇ ̇ 

K ֶ ╘н 93,200.00 0.03 

L ּ б  ̇ ̇ ӊнע

M  ̇ ̇ 

  121,005.00 0.04 

 

     5.2.2  5.2.2  5.2.2  5.2.2 ̂̂̂̂ ̃̃̃̃ н‍н‍н‍н‍     

Ԇ  н ⁞ Ὠἵ֓ḣ̂ἷ̃ 
ӊ᾿ḣ

ᴿ̂˿̃ 

A ᾚȁ ȁ ȁ н ̇ ̇ 

B н 29,182,494.52 9.65 

C ⁸ н 43,269,509.81 14.31 

C0      ȁ   1,155,233.32 0.38 

C1      ȁ ȁ  ̇ ̇ 

C2      ȁ έ ̇ ̇ 

C3      ȁ ⁹ ̇ ̇ 

C4 
     ȁע ȁ ȁ

 
1,490,318.18 0.49 

C5       ̇ ̇ 
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C6      ȁ  13,504,976.02 4.47 

C7      ȁ ȁԍ  20,006,744.93 6.62 

C8      ּת ȁ ⁸  6,448,760.08 2.13 

C99      ὲӹ⁸ н 663,477.28
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3 002426 ‾  500 7,035.00 0.00 

 

5.4 5.4 5.4 5.4 ḡⁿ ‍ ḡⁿḡⁿ ‍ ḡⁿḡⁿ ‍ ḡⁿḡⁿ ‍ ḡⁿ     

    ḡⁿȂ 

 

5.5 5.5 5.5 5.5 Ὠἵ֓ḣ ӊ᾿ḣ ᴿ ₥ҷ ḡⁿὨἵ֓ḣ ӊ᾿ḣ ᴿ ₥ҷ ḡⁿὨἵ֓ḣ ӊ᾿ḣ ᴿ ₥ҷ ḡⁿὨἵ֓ḣ ӊ᾿ḣ ᴿ ₥ҷ ḡⁿ     

ḡⁿȂ 

 

5.65.65.65.6    Ὠἵ֓ḣ ӊ᾿ḣ ᴿ ₥︠ ӊ ⁿὨἵ֓ḣ ӊ᾿ḣ ᴿ ₥︠ ӊ ⁿὨἵ֓ḣ ӊ᾿ḣ ᴿ ₥︠ ӊ ⁿὨἵ֓ḣ ӊ᾿ḣ ᴿ ₥︠ ӊ ⁿ     

ӊ ⁿȂ 

 

5.7 5.7 5.7 5.7 Ὠἵ֓ḣ ӊ᾿ḣ ᴿ ₥ҷὨἵ֓ḣ ӊ᾿ḣ ᴿ ₥ҷὨἵ֓ḣ ӊ᾿ḣ ᴿ ₥ҷὨἵ֓ḣ ӊ᾿ḣ ᴿ ₥ҷ     

Ȃ 

 

5.8 5.8 5.8 5.8     

5.8.15.8.15.8.15.8.1 ᾃ ₥︠ ⁿ ўᴇᾃ ₥︠ ⁿ ўᴇᾃ ₥︠ ⁿ ўᴇᾃ ₥︠ ⁿ ўᴇ

⁸ ₥У ᾃ ⁮Ὠ⁸ ₥У ᾃ ⁮Ὠ⁸ ₥У ᾃ ⁮Ὠ⁸ ₥У ᾃ ⁮Ὠ ȁȁȁȁ ᾳᾳᾳᾳȂȂȂȂ    

5.8.25.8.25.8.25.8.2    ₥︠ ѐ₥︠ ѐ₥︠ ѐ₥︠ ѐ̆̆̆̆а ұ   Ѯа ұ   Ѯа ұ   Ѯа ұ   Ѯ

ȂȂȂȂ    
 

5.8.3 5.8.3 5.8.3 5.8.3 ὲӹ ӊὲӹ ӊὲӹ ӊὲӹ ӊ     

  ̂ἷ̃ 

1  ᶑ  250,000.00 
2 ⁿ  ̇ 

3 ‾ 160,945.16 
4 ‾  22,956.66 

5  11,471.57 
6 ὲӹ  ̇ 

7  49,110.70 
8 ὲӹ ̇ 

9  494,484.09 
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5.8.4 5.8.4 5.8.4 5.8.4 ұ ḡⁿұ ḡⁿұ ḡⁿұ ḡⁿ     

    ұ ḡⁿȂ 
 

5.8.55.8.55.8.55.8.5.1.1.1.1    ₥︠ ѐ ᾳ₥︠ ѐ ᾳ₥︠ ѐ ᾳ₥︠ ѐ ᾳ     

    ₥︠ ѐа ᾳȂ 

5.8.55.8.55.8.55.8.5.2.2.2.2    ₥₥₥₥ҷҷҷҷ ѐ ᾳѐ ᾳѐ ᾳѐ ᾳ     

    ₥ҷ ѐа ᾳȂ 

5.8.65.8.65.8.65.8.6    ұ ҷὡұ ҷὡұ ҷὡұ ҷὡ ̆̆̆̆‍ Ѯ б‍ Ѯ б‍ Ѯ б‍ Ѯ б ȂȂȂȂ    

 

¡¡¡¡6  6  6  6  ֙ ╟֙ ╟֙ ╟֙ ╟    

ᴁ̔֙ 

‫ ֙  743,255,611.35 

֙  2,186,382.57 

῏̔ ֙  410,692,302.25 

‍ ╟֙  ̇ 

֙  334,749,691.67 

 

    

¡¡¡¡7  7  7  7  ֒֒֒֒     

 

7.1 7.1 7.1 7.1 ֒֒֒֒     

1ȁѐ ֶ ῆ ֒̕ 

2ȁȇ ᶕѐ ѐ ֝н100 ⁿ ̂LOF̃ Ȉ̕ 

3ȁȇ ᶕѐ ѐ ֝н100 ⁿ ̂LOF̃ ♅ ҉Ȉ̕ 

4ȁȇ ᶕѐ ѐ ֝н100 ⁿ ̂LOF̃ Ȉ̕ 

5ȁ ᾃ ‒Э Ὠ ̕ 

6ȁ ᶕ ֗Ὠ н ȁὨ Ὧ ֒Ȃ 

 

7.2 7.2 7.2 7.2     

ӝ ᴃ Ȃ 
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7.3 7.3 7.3 7.3     

ᶕ ֗Ὠ :http://www.cxfund.com.cnȂ 


