2010
2010 12 31

2011 03 31



1.1

2011 3 29

2010 1 1

2010 12 31



2.1

519996

519997

519996

2005 01 17

3,493,567,685.05

2.2

100 x 80%

x 20%




2.3

021-61009999

010-66060069

zhouyg@cxfund.com.cn

lifangfei@abchina.com

400-700-5566

95599

021-61009800

010-63201816

2.4

www . cxfund.com.cn

68
28
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§3
3.1
3.1.1 2010 2009 2008
233,397,397.36 -48,306,627.61 |  -1,453,948,500.70
-1,744,675.62 |  1,452,208,408.09 |  -2,630,879,468.09
-0.0005 0.3496 -0.5862
0.43% 70.59% ~54.49%
3.1.2 2010 2009 2008
-0.2663 -0.3289 -0.5127
2.916,754,676.16 3,256,818,701.20 2,115,894,547.39
0.8349 0.8313 0.4873
1
2
3
3.2

3.2.1

37




9.60% 1.55% 4.55% 1.39%% 5.05% 0.16%

27.91% 1.39% 13.78% 1.19% 14.13% 0.20%

0.43% 1.3% -13.94% 1.25% 14.37% 0.14%

-22.03% 1.87% -36.16% 1.83% 14.13% 0.04%

268.67% 1.76% 158.87% 1.71% 109.80% 0.05%

2005 01 17 -2010 262.92% 1.65% 155.85% 1.61% 107.07% 0.04%
12 31

3.2.2

400%
350% ]
300% ]
250%-
200%-
150%-
100%-
50%-
0% ]

2005-01-17 2005-11-18 2006-09-19 2007-07-27 2008-06-04 2009-04-13 2010-02-22 2010-12-31
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§ 4

4.1
4.1.1
2003 63
1.5 49
34.33 16.67
2010 12 31 10
100 (LOF)
4.1.2
2006 12 13 2006 5
07
2006 12 7
AR HRAN 1 e 22
LG
2010 8 19







12.51%

2010

4.4.2

1.39%

4.5

2008

2009

2.7549

500

14 .31% 300
10.07
0.8349
-13.94%
2011
2011
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28.38%

0.43%



4.6

4.7

2011

2008 9 12

172

11
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5.1

S 2010 1
1 2010 12 31

5.2

5.3

13 37



§6

2010

KPMG-B(2011)AR No0.0027
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7.1

2010 12 31

2010 12 31

2009 12 31

172,812,396.45 376,349,477.08
4,106,807.50 2,615,548.97
1,269,145.94 1,929,764.05
2,736,800,207.60 3,083,477,385.73
2,272,288,683.78 2,580,215,935.52
464,511,523.82 503,261,450.21
3,017,095.41

10,317,813.14 11,720,611.55
174,265.94 2,020,656.46
2,925,480,636.57 3,481,130,539.25

2010 12 31

2009 12 31

213,399,359.90
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1,110,217.54 3,609,076.35
3,749,281.65 4,113,144.40
624,880.29 685,524.09
1,488,377.87 831,823.73
54,254.40 39,292.80
9,541.46

1,698,948.66 1,624,075.32
8,725,960.41 224,311,838.05
3,493,567,685.05 3,917,743,234.67
-576,813,008.89 -660,924,533.47
2,916,754,676.16 3,256,818,701.20
2,925,480,636.57 3,481,130,539.25

2010 12 31
3,493,567,685.05

0.8349

7.2
2010 01 01 -2010 12 31

2010 01 01 -2010 2009 01 01 -2009 12

12 31 31
59,683,382.95 1,513,839,310.29
1. 15,415,842.04 18,147,815.17
1,734,012.75 1,770,144.35
13,681,829.29 16,377,670.82

16 37




279,265,170.16

-5,251,152.74

263,045,871.96

-39,566,112.29

-1,352,861.53

19,237,616.63

17,572,159.73

15,077,342.92

3- o -235,142,072.98 1,500,515,035.70
7 P—
5. “ 144,443.73 427,612.16
61,428,058.57 61,630,902.20
1 43,102,597.40 42,907,670.87
2 7,183,766.23 7,151,278.55
3
4 9,443,623.64 10,292,744.43
5 1,344,000.85 931,402.09
1,344,000.85 931,402.09
6 354,070.45 347,806.26
“ o -1,744,675.62 1,452,208,408.09
“ o -1,744,675.62 1,452,208,408.09
7.3

2010 01 01

-2010 12 31

2010 01 01

-2010 12

31

3,917,743,234.67

-660,924,533.47

3,256,818,701.20

-1,744,675.62

-1,744,675.62

17

37




)
-424,175,549.62 85,856,200.20 -338,319,349.42
1. 39,208,873.98 -7,860,667.53 31,348,206.45
2. -463,384,423.60 93,716,867.73 -369,667,555.87
3,493,567,685.05 -576,813,008.89 2,916,754,676.16
2009 01 01 -2009 12 31
) 4,341,839,174.61 -2,225,944,627.22 2,115,894,547.39
( 1,452,208,408.09 1,452,208,408.09
)
-424,095,939.94 112,811,685.66 -311,284,254.28
1. 123,802,093.18 -34,643,577.68 89,158,515.50
2. -547,898,033.12 147,455,263.34 -400,442,769.78
3,917,743,234.67 -660,924,533.47 3,256,818,701.20

7.1 7.4

18
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7.4

7.4.1
( ¢ ")
( [2004] 98 )
2005 1 17
1,182,530,117.97
60%-80% 15%-35Y% 50-15%
80
80%
100
100  x 80 x 20
7.4.2
(2006) 2007

7.4.4
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7.4.3

7.4.4

7.4.5
7.4.5.1

7.4.5.2

7.4.5.3

7.4.6
7.4.6.1

[2005]11

(
- 38
(
7.4.2
[1998]55 [2002]128
[2004]78
«C )
[2005]103
[2005]107

20 37

") 2006 2 15

[2005]102



[2007]84 C )
[2008]1

@
)
)

C))
20% 2005 6 13
50%
5) 0.1%

(6) ( )

7.4.6.2

2010 12 31 2009 12 31

54,,254.40 39,292.80

7.4.7
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7.4.8

7.4.8.1
7.4.8.1.1
2010 01 01 -2010 12 31 2009 01 01 -2009 12 31
606,789,099.27 10.00% 926,150,597.01 14.07%
7.4.8.1.2
7.4.8.1.3
2010 01 01 2010 12 31 2009 01 01 2009 12 31
3,755,081.6 3.27% 12,674,831.90 12.55%
7.4.8.1.4

7.4.8.1.5

22

37




2010 01 01 -2010 12 31

515,768.58 10.17%

135,098.78 9.08%

2009 01 01 -2009 12 31

787,223.17 14.24%

= () X 19%0- () -
)

= () x1%- () - () -
)

7.4.8.2
7.4.8.2.1
2010 01 01 -2010 12 31 2009 01 01 -2009 12 31
43,102,597.40 42,907,670.87
10,134,875.33 9,609,419.07
1.5%

x 1.5%/

23 37




7.4.8.2.2

2010 01 01 -2010 12 31 2009 01 01 -2009 12 31
7,183,766.23 7,151,278.55
0.25%
- x 0.25%/
7.4.8.3 ( )
2010 01 01 -2010 12 31
31,032,202.47 91,125,623.87 100,000,000.00 | 19,506.85
2009 01 01 -2009 12 31
139,786,954.94 - - - - _
7.4.8.4
7.4.8.4.1
7.4.8.4.2
7.4.8.5

24 37




2010 01 01 -2010 12 31 2009 01 01 -2009 12 31

172,812,396.45 1,692,351.75 376,349,477.08 1,728,684.41
2010 12 31 4,106,807.50
(2009 2,615,548.97 )
7.4.8.6
7.4.8.7
7.4.9 2010 12 31
7.4.9.1 /
7.4.12.1.1
( :
)
300133 2010-10-14 | 2011-1-26 68.00 116.00 | 48,599 | 3,304,732.00 | 5,637,484.00
601933 2010-12-09 | 2011-3-15 23.98 31.24 | 26,711 640,529.78 834,451.64
7.4.9.2

25 37
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8.1

(%)
1 2,272,288,683.78 77.67
2,272,288,683.78 77.67
2 464,511,523.82 15.88
464,511,523.82 15.88
3
4
5 176,919,203.95 6.05
6 11,761,225.02 0.40
7 2,925,480,636.57 100.00
8.2
(%)
A
232,467,385.91 7.97
C 942,608,375.78 32.32
Co 225,317,796.67 7.72
Cl
C2 31,889,415.35 1.09
C3
C4 120,175,161.47 4.12
C5 14,016,055.96 0.48
C6 199,402,360.46 6.84
C7 215,133,609.02 7.38
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C8 136,673,976.85 4.69
€99
D

E 103,958,663.30 3.56
F

G 184,329,284.84 6.32

H 187,435,146.74 6.43

1 252,209,193.94 8.65

J 172,832,984.21 5.93
K

L 44,796,896.60 1.54

M 151,650,752.46 5.20

2,272,288,683.78 77.90
8.3

() )

1 601318 1,999,941 112,316,686.56 3.85

2 600690 3,703,232 104,468,174.72 3.58

3 600048 7,743,824 98,346,564.80 3.37

4 002024 6,737,025 88,255,027.50 3.03

5 600000 6,865,107 85,058,675.73 2.92

6 000039 3,694,504 84,936,646.96 2.91

7 000568 1,888,612 77,244,230.80 2.65

8 600415 2,174,294 76,187,261.76 2.61

9 000009 4,499,910 75,463,490.70 2.59

10 600739 2,499,920 75,297,590.40 2.58
8.4

8.4.1 2% 20

28

37




(%)

1 002202 105,736,889.56 3.25
2 000568 93,469,032.83 2.87
3 600739 79,946,281.89 2.45
4 600415 73,204,585.56 2.25
5 600030 71,940,576.82 2.21
6 000422 60,760,579.01 1.87
7 000009 60,070,634.64 1.84
8 601318 52,800,819.92 1.62
9 601166 48,604,748.30 1.49
10 600900 48,260,812.72 1.48
11 600583 47,551,570.53 1.46
12 600537 47,428,211.79 1.46
13 000039 47,401,720.28 1.46
14 600036 46,825,504.50 1.44
15 600570 46,483,110.09 1.43
16 600970 46,117,812.38 1.42
17 600271 44,237,380.86 1.36
18 000063 42,144,139.06 1.29
19 600068 41,702,006.25 1.28
20 000926 40,656,770.71 1.25

/

”

29

37




5 002202 94,079,546.25 2.89
6 000829 72,446,939.69 2.22
7 600550 71,696,615.55 2.20
8 600585 70,075,392.05 2.15
9 600028 69,962,109.93 2.15
10 600030 63,712,229.69 1.96
11 000402 63,289,655.38 1.94
12 600655 61,844,839.02 1.90
13 600100 59,449,966.34 1.83
14 000024 57,060,490.86 1.75
15 000625 56,739,692.27 1.74
16 000825 53,998,977.51 1.66
17 000063 52,321,236.76 1.61
18 600104 49,691,878.51 1.53
19 600900 42,738,438.03 1.31
20 600015 41,525,968.72 1.28
p / ”
8.4.3
2,914,983,241.29
3,248,289,437.23
« / "
8.5
Q)

1
2 285,063,500.00 9.77
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4 8,292,504.90 0.28
5
6 171,155,518.92 5.87
7
8 464,511,523.82 15.93
8.6
(%)
1 0801029 08 29 2,000,000 200,480,000.00 6.87
2 113001 1,029,150 113,062,419.00 3.88
3 0801026 08 26 600,000 60,126,000.00 2.06
4 125709 322,871 35,360,831.92 1.21
5 1001019 10 19 250,000 24,457,500.00 0.84
8.7
8.8
8.9
8.9.1
8.9.2

8.9.3

31

37




1 1,269,145.94
2
3
4 10,317,813.14
5 174,265.94
6
7
8
9 11,761,225.02
8.9.4
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9.1

)

185,256 18,858.05 5,892,207.48 0.17% 3,487,675,477.57  99.83%
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§ 10

(2005 01 17 )

1,182,530,117.97

3,917,743,234.67

39,208,873.98

463,384,423.60

3,493,567,685.05
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11.1

11.2
1 2
2006 1 2010 2
2008 6 2010 2
2010 3
EMBA
2002
2
11.3
11.4
11.5
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I oy
100,000.00 5
11.6
11.7
1| 1,447,339,847.34 | 23.85% 1,321,922.40 1.15% | 1,230,237.94 | 24.25%
1] 1,352,322,328.48 | 22.29% 9,167,350.55 7.99% | 1,098,774.44 | 21.66%
1 973,895,807.36 | 16.05% [ 91,097,864.50 [ 79.40% 827,809.81 | 16.32%
1 647,417,045.18 | 10.67% 9,396,121.50 8.19% 550,302.69 | 10.85%
1 606,789,099.27 | 10.00% 3,755,081.60 3.27% 515,768.58 | 10.17%
1 467,714,480.98 7.71% 380,021.76 7.49%
1 443,854,636.21 7.32% 360,633.23 7.11%
1 120,205,796.42 1.98% 102,173.76 2.01%
1 8,058,130.30 0.13% 6,547.26 0.13%
1
1
1
1
13 | 6,067,597,171.54 | 100.00% | 114,738,340.55 | 100.00% | 5,072,269.47 | 100.00%
1 2010 13
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