2010

2010 06 30

2010 08 24



1.1

2010 8 12

2010 1 1 6 30



§2

2.1
519994
519995/519994
2006 04 30
11,157,700,921.07
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

68

12

3 32




3.1

3.1.1 2010 01 01 -2010 06 30
5,491,824.61
-2,086,279,307.12
-0.1840
-23.14%
3.1.2 2010 06 30
-0.0671
6,839,763,953.36
0.6130
1
2
3.2
3.2.1
-5.09% 1.48% -6.08% 1.24% 0.99%% 0.24%
-19.10% 1.58% | -19.07% 1.34% -0.03% 0.24%
-23.14% 1.40% | -22.43% 1.20% -0.71% 0.20%
-15.90% 1.60% | -15.39% 1.47% -0.51% 0.13%
-24.31% 1.98% | -31.11% 1.89% 6.80% 0.09%
2006 04 30 -2010 84.30% 1.96% 52.58% 1.81% 31.72% 0.15%
06 30
3.2.2




260%-

240%
220% -
200%-
180%-
160% -
140% -
120%-
100%-
80%-
60%
40%- \
20%_2 \/

' I ' ' ' ' ' ' ' ' ' ' ' ' ' ' ' ' ' ' I
2006-04-30 2006-12-04 2007-07-09 2008-02-03  2008-09-09  2009-04-14  2009-11-18 2010-06-30

| — KSRGS --- eI |
1 2006 4 30 2010 6 30
2 6
60-95%
0-35% 5 15%



§4

4.1
4.1.1
2003 63
1.5 49
34.33 16.67
2010 6 30
100 LOF
4.1.2
ZOOS2 06 19
2007
9
100
LOF
2010 06
8 10
2006 1 2010 2
2008 6 2010
2

32




2010 3

2006
2007
2010 5 11 2008
2008
11
2010 5 11
1 /
2
3

4.2

4.3
4.3.1

32




4.3.2

4.3.3

4.4
4.4.1

300 28.3%

-10% -43%
43%

40%

40%

13.3%

37%

36%

32

26.8%

23

10%

13%

S%

14%

15%

31.5%

15%



23%

4.4.2

0.6130
-23.14% 1.8933

1.20%
4.5
GDP 10
8-9
7
10
2010
2300

-22.43%



4.6

2008 9 12 [2008]38

172

10 32



4.7

80%

11

32



§5

5.1

5.2

5.3

12

32



6.1

2010 06 30

2010 06 30 2009 12 31
635,884,953.46 761,722,880.12
9,096,540.28
1,089,491.82 1,612,535.11
6,367,641,236.48 8,475,669,893.41
6,367,641,236.48 8,475,669,893.41
203,112.23 297,325.66
2,772,481.57
218,743.81 60,313,076.61
7,007,810,019.37 9,308,712,251.19
2010 06 30 2009 12 31
152,827,508.95
1,623,017.43 10,289,135.84
8,827,939.25 11,518,258.09
1,471,323.22 1,919,709.69
2,480,298.32 3,777,483.75
14,920.00 14,920.00
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801,058.84 788,748.16
168,046,066.01 28,308,255.53
4,601,198,339.53 4,798,002,996.65
2,238,565,613.83 4,482,400,999.01
6,839,763,953.36 9,280,403,995.66
7,007,810,019.37 9,308,712,251.19
2010 6 30 0.6130
11,157,700,921.07
6.2
2010 01 01 -2010 06 30
2010 01 01 -2010
06 30 2009 01 01 -2009 06 30
-2,007,125,032.05 3,259,584,052.28
1. 4,471,056.31 15,744,367.31
4,442,403.18 3,968,888.50
11,775,478.81
28,653.13
2. ‘o 79,698,370.24 -1,203,808,255.69
52,694,925.93 -1,301,847,642.23
28,539,784.16
27,003,444.31 69,499,602.38
3- B -2,091,771,131.73 4,447,095,562.29
4- b ”
5. ‘o 476,673.13 552,378.37

14
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79,154,275.07

79,343,039.73

1 60,493,240.80 56,661,332.00

2 10,082,206.81 9,443,555.28

3

4 8,401,057.37 13,058,218.07

5

6 177,770.09 179,934.38
- -2,086,279,307.12 3,180,241,012.55

6.3

2010 01 01 -2010 06 30

2010 01 01 -2010 06 30
4,798,002,996.65 [ 4,482,400,999.01 9,280,403,995.66
-2,086,279,307.12 -2,086,279,307.12
-196,804,657.12 -157,556,078.06 -354,360,735.18
16,957,274.61 12,456,821.66 29,414,096.27
-213,761,931.73 -170,012,899.72 -383,774,831.45
4,601,198,339.53 | 2,238,565,613.83 6,839,763,953.36
2009 01 01 -2009 06 30
5,390,334,250.12 890,389,460.35 6,280,723,710.47
3,180,241,012.55 3,180,241,012.55
-242,279,627.16 -118,713,629.48 -360,993,256.64
56,637,345.04 27,626,956.81 84,264,301.85

15




2. -298,916,972.20 -146,340,586.29 -445,257,558.49

5,148,054,622.96 | 3,951,916,843.42 9,099,971,466.38

6.1 6.4
6.4
6.4.1
( ¢ ")
( ‘ ")
( [2005] 168 )
2006 4 30
613,254,516.24
60%-95% 0%-35% 50%-15%
A x 70 x 30
6.4.2
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6.4.3

6.4.4
6.4.4.1

6.4.4.2

6.4.5

[1998]55

[2002]128

[2005]107

D

[2005]103

(2006) 2007

6.4.4
( “ ") 2006 2 15
38
( )
6.4.2
[2001]61
[2004]78
[2005]11 (
[2005]102
[2007]84
C ) [2008]1

17 32



3)

4)
20% 2005 6 13
50%
5) 2005 1 24 A B 0.1%
« ) 2007 5 30 0.3% 2008 4
24 « ) 0.3%  0.1% 2008 9 19
A B 0.1%
6) ( )
2
2010 6 30 2009 12 31
14,920.00 14,920.00
6.4.6
6.4.6.1
6.4.6.2
6.4.7
6.4.7.1
6.4.7.1.1
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2010 01 01 -2010 06 30 2009 01 01 -2009 06 30

- - 1,232,599,820.95 14._30%

6.4.7.1.2

2010 01 01 -2010 06 30
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60,493,240.80

56,661,332.00

17,144,467.04

15,960,141.63

1.5%
x 1.5%/
6.4.7.2.2
2010 01 01 -2010 06 30 2009 01 01 -2009 06 30
10,082,206.81 9,443,555.28
0.25%
x 0.25%/
6.4.7.3 ( )
(
)
6.4.7.4
6.4.7.4.1
2010 01 01 -2010 06 2009 01 01 -2009 06
30 30
10,251,020.72 10,251,020.72
/
/

10,251,020.72

10,251,020.72

0.09%

0.08%

20 32




6.4.7.4.2
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32



2010 6 30
0
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7.1

()

1 6,367,641,236.48 90.86
6,367,641,236.48 90.86
2
3
4
5 635,884,953.46 9.07
6 4,283,829.43 0.06
7 7,007,810,019.37 100.00
7.2
(D)
A 367,743.30 0.01
B 135,486,193.41 1.98
C 2,219,910,761.56 32.46
CO 515,540,109.04 7.54
Cl
C2
C3 207,485,141.84 3.03
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32




| 2,505,817,876.90 36.64
J 119,666 ,708.46 1.75
K 110,000.00
L 115,213,204.06 1.68
M 80,698,466.70 1.18
6,367,641,236.48 93.10
7.3
) 0
1 600036 34,250,372 445,597,339.72 6.51
2 600570 26,392,942 396,421,988.84 5.80
3 601318 7,149,661 334,675,631.41 4.89
4 600016 55,007,495 332,795,344.75 4.87
5 600519 2,309,791 294,174,981.76 4.30
6 601166 11,399,866 262,538,913.98 3.84
7 000792 5,999,887 233,995,593.00 3.42
8 601328 38,029,695 228,558 ,466.95 3.34
9 601009 22,489,732 225,796,909.28 3.30
10 601169 18,599,749 225,614,955.37 3.30
www . cxfund.com.cn
7.4
7.4.1 2% 20
(D)

1 601989 219,287,054.60 2.36
2 600519 147,769,615.53 1.59
3 600804 125,794,664.23 1.36
4 600832 125,329,858.94 1.35
5 000002 124,414,789.06 1.34
6 000063 109,824,991.70 1.18
7 000422 106,434,712.66 1.15
8 002024 102,750,617.74 1.11
9 002073 101,467,086.46 1.09

24

32




10 000527 100,662,776.54 1.08
11 600037 83,686,505.76 0.90
12 600831 82,655,823.96 0.89
13 000829 77,739,429.46 0.84
14 002142 66,584,685.69 0.72
15 601166 64,411,136.67 0.69
16 600707 61,690,974.92 0.66
17 000917 57,492,052.60 0.62
18 601169 56,235,234.62 0.61
19 000568 54,195,312.48 0.58
20 601601 53,098,073.82 0.57
7.4.2 2% 20
()
1 600028 346,514,893.01 3.73
2 600030 336,757,112.43 3.63
3 000069 246,722 ,889.81 2.66
4 601328 189,176,623.86 2.04
5 600837 154,979,351.31 1.67
6 000848 129,179,864.01 1.39
7 000999 101,627,663.84 1.10
8 000829 87,593,475.70 0.94
9 000527 84,053,879.18 0.91
10 600037 83,065,585.68 0.90
11 600570 82,502,645.18 0.89
12 000400 78,873,392.44 0.85
13 600707 78,765,032.55 0.85
14 000562 74,797,214.68 0.81
15 000963 72,418,743.94 0.78
16 000948 68,106,513.48 0.73
17 000402 61,661,583.71 0.66
18 000680 46,041,427.50 0.50
19 601318 45,874,260.66 0.49
20 000728 45,095,694.01 0.49

25

32
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1 1,089,491.82
2
3 2,772,481.57
4 203,112.23
5 218,743.81
6
7
8 4,283,829.43
7.9.4
7.9.5
() ()
1 601318 334,675,631.41 4.89
7.9.6
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8.1

()

627,299

17,786.89

76,085,321.05

0.68%

11,081,615,600.02

99.32%

8.2

97,208.02

0.00%
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§ 10

10.1

10.2

10.3

10.4

10.5

10.6

10.7

30

32




1,683,521,863.64 | 30.77% 1,367,869.23 | 30.02%
1,132,623,374.14 | 20.70% 962,727.92 | 21.13%
998,584,420.78 | 18.25% 848,791.95 | 18.63%
841,787,123.10 | 15.38% 683,956.60 | 15.01%
413,553,303.10 | 7.56% 35151817 | 7.71%
401,689,366.84 | 7.34% 100,000,000.00 | 100.00% 341,434.96 | 7.49%
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<1998>29
[2007]48
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