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¡¡¡¡1  1  1  1      

ӝ Үֶ Үᶑ а Ḯ ȁ

̆ ὲᾃ ȁῆ э⁞ ֗Ȃ 

ӝЭ п ֙ Ὠ ̆ұ2011 4 18

ҩ ѐ ╘ ȁ᾿ḣ ᾃ ̆ᶑ ᾃ а

Ḯ ȁ Ȃ 

ӝ Ԉ ᶕ ȁ♥◌ ‡ ӊ̆תаᶑ

У ‾Ȃ 

н аԆ ὲ Ȃ ̆ ᴐ  ᾱ ₥ ӷ

♅ ҉ ὲ Ȃ 

ѐ ╘ Ȃ 

2011 1 1 3 31 Ȃ 

 

    

¡¡¡¡2  2  2  2  ӊ ᾳӊ ᾳӊ ᾳӊ ᾳ    

 

 ᶕ ‾ □  

Ӈ Ԇ  519994 

₥ Ӈ Ԇ  ₥ ̔519995  ̔519994 

ᴐ   

 2006 04 30  

֙  10,129,684,133.56 

 

⁸ ₥ Ю ұ ȁע нע 

ע эѐ □ Э Ὠ ў╟

̆ ӊ ḣȂ Э Ὠ

ꜛ ֓ḣ ̆ ұѐ □  ȁ

  ὡ Ȃ 
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" Э Ю" ў╟ ̆ Ἱ ″ѐ

□ȁѐ □ □ Э̆

ὡ ұѐ □ Э Ὠ ⁿ̆Ԉ

₥ Ю ḣȂ 

н ῆ Э A ¦70˿̅ѐᶕ ḡ ¦30˿ 

 
ѝ ̆ ұ

Ȃ 

ӝ ᶕ ֗Ὠ  

ӝ Э п ֙ Ὠ  

 

    

¡¡¡¡3  3  3  3  ў ╘ ᾿ḣў ╘ ᾿ḣў ╘ ᾿ḣў ╘ ᾿ḣ     

 

3.1 3.1 3.1 3.1 ў ╘ў ╘ў ╘ў ╘     

ᴁ̔ӝ ἷ 

ў ╘  ̂2011 01 01 -2011 03 31 ̃ 

1.  237,302,954.08 

2. ‾  99,349,660.39 

3.╗ ֙ ‾  0.0096 

4. ӊ᾿ḣ 7,898,125,581.23 

5. ֙ ᾿ḣ 0.7797 

̔1ȁ ‾ ὡȁ ȁὲӹ ὡ̂а Ὠἵ֓ḣ

╟ ̃ Ὧ ᴍ ̆ ‾ ѝ ╗Э Ὠἵ֓ḣ ╟

̕ 

2ȁ н аꜛ ӝ Ӈ ̂ᴿ ̆

Ӈ ᴗ ȁ ȁ ‾ᾋ ȁ ̃̆ ὡ

ᴂұ ‟ Ȃ 

 

3.2 3.2 3.2 3.2 ᾿ḣ᾿ḣ᾿ḣ᾿ḣ     

3.2.1 3.2.1 3.2.1 3.2.1 ֙ ᾿ḣ ὲб н ῆ֙ ᾿ḣ ὲб н ῆ֙ ᾿ḣ ὲб н ῆ֙ ᾿ḣ ὲб н ῆ     
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᾿ḣ

ŵ 

᾿ḣ

ῆ

Ŷ 

н

ῆ

ŷ 

н

ῆ

ῆ

ŵ-ŷ Ŷ-Ÿ 

Ьэ  1.19% 1.12% 3.70% 0.96% -2.51% 0.16% 

 

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 基长基基

2006-05-08 2007-01-12 2007-09-24 2008-06-05 2009-02-17 2009-10-29 2010-07-13 2011-03-31

250%

200%

150%

100%

50%

0%

 

̔1ȁ ѝ2006 4 30 2011 3 31 Ȃ 

2ȁ ̆ ӝ Ѯ 6э ᾃѝ Ӷ Ȃ

Ӷ ̆ ᴿ ѐὯұ ȁ ӊ ᴿ

⁸ Ὧ ̔ ӊ ӊ ᾿ḣ ᴿѝ60-95%̆ḡⁿ ӊ

ӊ ᾿ḣ ᴿѝ0-35%̆ έ ӊ ᾿ḣ ᴿѝ5̇15%Ȃ 

 

¡¡¡¡4  4  4  4  ӝӝӝӝ     

 

4.1 4.1 4.1 4.1 ̂̂̂̂ ̃̃̃̃ ӮӮӮӮ    

֗  
 ╘ 

֗  ֗  

ⁿӱн

 
 

ӻ◊ 

ↄ

ȁ
2010 06

28  
̇ 10  

ӏא̆

жн н̆έ

ӱн Ȃ ֗ѐ
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 эӝ н╘ ў֗ ȁ

ⁿ ӏא ↄ

ȁпא ⁿאӏ

╠ ȁп ↄ Ȃ

2006 1 2010 2 ֗п

֗Ὠ п

ⁿ

2̆008 6 2010

2 ֗п

֗Ὠ п

ⁿ

Ȃ2010 3 ╗ὡ ᶕ

֗Ὠ ̆ ֗Ὠ ↄ

ȁ Ȃ 

Ъ  

ȁ ᶕ

ѐ ѐ

֝н100

̂LOF̃

 

2008 06

02  
̇ 12  

̆έ ӱн

Ȃ ֗ ⁿ

ȁ Ὠ

ⁿ ӝȁ

Ὠ ȁ

╠ ȂἼ

ӱҮЭ Ὠ н ȁ

ȁ ᴐȂ2007

9 ╗ὡ ᶕ

֗Ὠ ̆֗

╠ ̆ ֗

ᶕѐ ѐ ֝н100

̂LOF̃ Ȃ 

̔1ȁ ֗ ֗ Ԉ Ѯ ѝῆ̕ Ԉ‒ /

Ὠ ѝῆȂ 

2ȁ ⁿӱн Ԉ ὡ ⁿн╘ Ὧ ᴐ ѝ

ῆȂ 

 

4.2 4.2 4.2 4.2 ӝ ᾃ ᴐ ᶕ ᾳӝ ᾃ ᴐ ᶕ ᾳӝ ᾃ ᴐ ᶕ ᾳӝ ᾃ ᴐ ᶕ ᾳ     

ӝ ᾃ̆ш ҩȇѐ ӝ Ὥ ⁿ Ȉ ὲӹ

Ὧ ȁȇ ᶕ ‾ □ ⁿ Ȉ ̆♥◌ ѝ

֙ ӝ ‾ ̆а ֙ ӝ‾ ѝȂ 
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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 а

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 
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нȂ 

4.4.14.4.14.4.14.4.1.2.2.2.2    2011201120112011 үүүү     

ԏӱ ȁ ȁ ╟ ȁ ḣה ΰэ  ̔ 

Ў ̔ Ἴ ̆ Ḷ Ȃӱ ̆1-2 Ԉ ѝ

Ḷ ̆ нȁ ȁ ȁ ӊ ת̕ Ἴ ̆

ӊ ȁ ѐ Ȃӱ э □ ̆ 1-2

ת̆ ұ Ἴ ̆Ь ү ֶЮ ̆

їУ Ȃ ̆‡ Ю Ү֒Ȃ  

ү̆ ̔Ю аֶ Ȃ ₥ У ̔ӭ

₥ ᴂ̆Ԉ 6 ֙ѝ ̆ ў У Ю

̆ү Ю ῏ Ȃ ԏ ̆Э Уэ

̆ ї Ȃ Ἴ̆ӱ ̆╪╟╒ᵏ

ᴂ ╪╟╒ ұӊ  ̆ Ю ̆

ᴁȂ҂ ̆ ╪╟╒ ΰ ᾃ̆ ֶ ұ ᴁ̆

а Уэ ̆ Ԉ҂аֶ Ȃὲ ̆ӱ ᾰ  ̆ ╒

а а Ȃ ̆ У ̆ ȁ ҂ Ѯ ̆

ὲ ֓ Уэѐ Ȃ а

̆ а а Ь ע ̆‡ ֶ ֓ Уэ

Ȃ ӱѐ ̆а  Ю Ȃѐ

ӝ ḣ ת̆ Ȃᾋ ̆ӱ ̆ ֓ Ю

Э Ю Ȃ ̆ ѝЮ ̆ ̆

֓ Э Ȃ з̆  ѐ ̆֓ Уэ

Ю ת̆ ̆ӭ Ю а Ȃ ̆ ₥ ӭ

֓ ᴳ ԏ ᵏ ῏ ֶ Ԉ ╒ ╟ Ȃ 

Ь̆ ╟ ̔ ұ ᵑ ᴁ̆ᾱ ҩ ╟ Ȃᶕ ⁸ ᾳ

̆ ₥ ҩ ḣ ת̆ ᵑ Ἱ ȂὯ

ᾰͅ ᴳ ╟ ᾳ Ȃ ╗ў б ֓ Э

ᾃ Ὧ ̆ ̆ ԏḥ ұ ѝ Ȃ 
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̆ ḣ̔ה Ю ̆ ₥

╒ ῏ ̆҂ ‾ Ю ̆ Ю ̆҂ ӊ

ḣה Э Ȃ Ԉ̆ Э BETA ḣ н̆҂ У ѬЭ

н̆ת ұ₥ ұ ╩ Ҕ ̆з

ᴁ̆ У Э ̆҂ Ҿ н ᾋ ὡȂ ӱ ₥

̆ ὰӊнנѱ ḣ Ȃ Уэ

ў ̆ ּ н ⁸̆ ὰӊн ̆ӱ

₥  УҾ ҂ Ȃӱהḣ ̆ ὰӊн ҩ Уэ

̆ а ҂аת̆ ⁞ᵳ ̆ Ԉ ԏḥ ұ ѡғὡ Ȃ    

4.4.2 4.4.2 4.4.2 4.4.2 ᾃ нᾃ нᾃ нᾃ н     

2011 3 31 ̆ ֙ ᾿ḣѝ0.7797ἷ̆֙ ᾿ḣѝ2.2975ἷ̆

ᾃ ᾿ḣ ѝ1.19%̆ н ῆ ѝ3.70%Ȃ 

 

¡¡¡¡5  5  5  5      

    

5.1 5.1 5.1 5.1 ӊ ᾳӊ ᾳӊ ᾳӊ ᾳ    

ᴁ̔ӝ ἷ 

   
ӊ ᴿ

̂%̃ 

1  5,887,645,253.97 73.62 

 ὲѐ̔  5,887,645,253.97 73.62 

2  1,182,440,000.00 14.79 

 ὲѐ̔ḡⁿ 1,182,440,000.00 14.79 

       ӊ ⁿ ̇ ̇ 

3  ̇ ̇ 

4 ғὡ ӊ ̇ ̇ 

 ὲѐ ғ̔ ғὡ ӊ ̇ ̇ 

5 ӻ  725,707,461.65 9.07 

6 ὲӹ ӊ 201,590,281.84 2.52 

7  7,997,382,997.46 100.00 
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5.2 5.2 5.2 5.2 нннн  

Ԇ  н ⁞ Ὠἵ֓ḣ̂ἷ̃ 
ӊ᾿ḣ ᴿ

̂˿̃ 

A ᾚȁ ȁ ȁ н ̇ ̇ 

B н 280,072,199.73 3.55 

C ⁸ н 3,063,459,341.74 38.79 

C0      ȁ   731,407,612.77 9.26 

C1      ȁ ȁ  188,762,401.08 2.39 

C2      ȁ έ ̇ ̇ 

C3      ȁ ⁹ 86,169,110.40 1.09 

C4      ȁע ȁ ȁ  ̇ ̇ 

C5       390,224,685.50 4.94 

C6      ȁ  582,028,739.01 7.37 

C7      ȁ ȁԍ  931,839,812.47 11.80 

C8      ּת ȁ ⁸  153,026,980.51 1.94 

C99      ὲӹ⁸ н ̇ ̇ 

D ╒ȁ ӊ ᵏ н 100,977,660.43 1.28 

E н 73,182,379.50 0.93 

F Ӈ ȁӶẏн 373,649,368.18 4.73 

G ᶕ н 196,351,877.64 2.49 

H  289,588,555.45 3.67 

I ȁᶑ н 899,357,097.12 11.39 

J ӊн 113,751,126.72 1.44 

K ֶ ╘н 385,470,576.31 4.88 

L ּ б  ӊн 111,785,071.15 1.42ע

M  ̇ ̇ 

  5,887,645,253.97 74.54 

 

5.3 5.3 5.3 5.3 Ὠἵ֓ḣ ӊ᾿ḣ ᴿ ₥︠Ὠἵ֓ḣ ӊ᾿ḣ ᴿ ₥︠Ὠἵ֓ḣ ӊ᾿ḣ ᴿ ₥︠Ὠἵ֓ḣ ӊ᾿ḣ ᴿ ₥︠     

 Ԇ   ̂ ̃ Ὠἵ֓ḣ̂ἷ̃ 
ӊ᾿ḣ

ᴿ̂˿̃ 

1 601688 ⁿ 28,179,699 393,952,192.02 4.99 

2 000100 TCL  88,889,450 390,224,685.50 4.94 

3 600519  660,000 118,701,000.00 1.50 

4 000568  2,659,721 118,623,556.60 1.50 
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5 000002 Ъ  ̛ 13,089,888 113,751,126.72 1.44 

6 600880 ּ  6,649,915 111,785,071.15 1.42 

7 000858 ҷ   3,499,895 111,611,651.55 1.41 

8 600016  19,632,994 109,748,436.46 1.39 

9 601601 ѐ ᶑ 4,949,951 109,492,916.12 1.39 

10 000888 ̛ 5,459,621 106,517,205.71 1.35 

 

5.4 5.4 5.4 5.4 ḡⁿ  ḡⁿḡⁿ  ḡⁿḡⁿ  ḡⁿḡⁿ  ḡⁿ     

 ḡⁿ  Ὠἵ֓ḣ̂ἷ̃ 
ӊ᾿ḣ ᴿ

̂˿̃ 

1 ḡⁿ ̇ ̇ 

2  1,182,440,000.00 14.97 

3 ḡⁿ ̇ ̇ 

 ὲѐ̔ ḡ ̇ ̇ 

4 ֝нḡⁿ ̇ ̇ 

5 ֝н ⁿ ̇ ̇ 

6 ḡ ̇ ̇ 

7 ὲӹ ̇ ̇ 

8  1,182,440,000.00 14.97 

 

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     

 ḡⁿԆ  ḡⁿ  ̂ ̃ Ὠἵ֓ḣ̂ἷ̃ 
ӊ᾿ḣ

ᴿ̂˿̃ 

1 1001042 10 42 4,000,000 393,080,000.00 4.98 

2 1001032 10 32 2,500,000 246,150,000.00 3.12 

3 1001037 10 37 2,500,000 245,900,000.00 3.11 

4 0801050 08 50 1,000,000 100,180,000.00 1.27 

5 1001060 10 60 1,000,000 97,960,000.00 1.24 

 

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 ⁿ 

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 
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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 ȂȂȂȂ    

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  3,489,159.36 

2 ⁿ  165,214,241.28 

3 ‾ ̇ 

4 ‾  31,465,656.48 

5  1,421,224.72 

6 ὲӹ  ̇ 

7  ̇ 

8 ὲӹ ̇ 

9  201,590,281.84 

5.8.4 5.8.4 5.8.4 5.8.4 ұ ḡⁿұ ḡⁿұ ḡⁿұ ḡⁿ     

ұ ḡⁿȂ 

5.8.5 5.8.5 5.8.5 5.8.5 ₥︠ ѐ ᾳ₥︠ ѐ ᾳ₥︠ ѐ ᾳ₥︠ ѐ ᾳ     

₥︠ ѐа ᾳȂ 

5.8.6 5.8.6 5.8.6 5.8.6 ұ ҷὡұ ҷὡұ ҷὡұ ҷὡ ̆̆̆̆ Ѯ б Ѯ б Ѯ б Ѯ б ȂȂȂȂ    

 

¡¡¡¡6  6  6  6  ֙ ╟֙ ╟֙ ╟֙ ╟    

ᴁ̔֙ 

 ֙  10,419,209,781.37 

֙  88,968,252.64 

֙  378,493,900.45 

 ╟֙ ̂֙ ῏ Ԉľ-Ŀ ‟̃ ̇ 

֙  10,129,684,133.56 

 

¡¡¡¡7  7  7  7  ֒֒֒֒     
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7.1 7.1 7.1 7.1 ֒֒֒֒     

1ȁѐ ֶ ῆ ֒̕ 

2ȁȇ ᶕ ‾ □ ⁿ Ȉ̕ 

3ȁȇ ᶕ ‾ □ ⁿ ♅ ҉Ȉ̕ 

4ȁȇ ᶕ ‾ □ ⁿ Ȉ̕ 

5ȁ ᾃ ‒Э Ὠ ̕ 

6ȁȇЭ п ⁿӇ Ȉ̕ 

7ȁ ᶕ ֗Ὠ н ȁὨ Ὧ ֒Ȃ 

 

7.2 7.2 7.2 7.2     

ӝ ᴃ Ȃ 

 

7.3 7.3 7.3 7.3     

ᶕ ֗Ὠ ̔http://www.cxfund.com.cnȂ 

 

    


