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¡¡¡¡1  1  1  1      

    

ӝ Үֶ Үᶑ а Ḯ ȁ

̆ ὲᾃ ȁῆ э⁞ ֗Ȃ 

ӝЭ п ֙ Ὠ ̆ұ2011 7 15

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 4 1 6 30 Ȃ    

 
 

¡¡¡¡2  2  2  2  ӊ ᾳӊ ᾳӊ ᾳӊ ᾳ    

 
 ᶕ ‾ □  

ўԆ  519994 

Ӈ Ԇ  ₥ ̔519995 ̔519994 

ᴐ   

 2006 4 30  

֙  10,419,576,872.69֙ 

 ⁸ ₥ Ю ұ ȁע нע

ע эѐ □ Э Ὠ ў╟

̆ ӊ ḣȂ Э

Ὠ ꜛ ֓ḣ ̆ ұѐ □

 ȁ   ὡ Ȃ 

 " 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 
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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 4 1 -2011 6 30 ̃ 

1.  -6,799,333.27 

2. ‾  823,575.24 

3.╗ ֙ ‾  0.0001 

4. ӊ᾿ḣ 8,112,589,445.56 

5. ֙ ᾿ḣ 0.7786 

̔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     

 
᾿ḣ

ŵ 

᾿ḣ

ῆ

Ŷ 

н

ῆ

ŷ 

н

ῆ

ῆ

Ÿ 

ŵ-ŷ Ŷ-Ÿ 

Ьэ  -0.14% 0.96% -4.59% 0.82% 4.45% 0.14% 

 
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
╟╟╟╟     
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长长长长长长长长 基长基基

2006-05-08 2007-01-24 2007-10-22 2008-07-14 2009-04-08 2009-12-30 2010-09-29 2011-06-30

250%

200%

150%

100%

50%

0%

 
̔1ȁ ѝ2006 4 30 2011 6 30 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

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
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Ȃ2010 3 ╗ὡ ᶕ

֗Ὠ ̆ ֗Ὠ ↄ

ȁ Ȃ 

Ъ  

ȁ ᶕ

ѐ ѐ

֝н100

̂LOF̃

 

2008 06

02  

2011 4 23

 
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

ⁿ ̂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 

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 ╗
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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 4.4 ᾃ нᾃ нᾃ нᾃ н     

 

4.4.1 4.4.1 4.4.1 4.4.1 ᾃ ᴐᾃ ᴐᾃ ᴐᾃ ᴐ     
 

4.4.1.1 20114.4.1.1 20114.4.1.1 20114.4.1.1 2011 үүүү     

ү ̆Э 300 Ю ⁞ѝ 5.67%ȁ5.56%̆Ԉѐ ḣѝў ѐ

Ю 9.09%ȁ…н Ю 16.1%Ȃ 

ӱ ̆ү ִұѐ ̕ӱ н ̆ ᴂהḣ

н ̆ ₥‟ ȁ ȁ ע ̆ TMTȁ

ḣה н‡ ̆ эү Ө Ȃ 

ү ₥ У ᴂ Ӷᴁ̆ ҷ Ю ╗Ӷ̆Ӷᴁ

̆ӱ  70% Э  92%Ȃү ₥ ᴐ а ̆

ў Ԉ ╗Ӷѝў̆έᴇ ̆ғὡ   ⸗  ȁ

ӊȁ ȁ ȁӇ ȁ ȁּת ȁ ȁ нȂ ₥

Ӷ н ȁ ȁ ȁ Ȃ 

4.4.1.2 4.4.1.2 4.4.1.2 4.4.1.2 2011201120112011 ЬЬЬЬ     

ԏᵑ ӱ ȁ ȁ ╟ ȁ ḣה ΰэ  ̔ 

Ў ̔ Ю̆ Ю ת̆ Ү֒Ȃ

Ἴ̆ӱ ̆ ΰ ̆з ұ ᾰ ̆

ᴂ ḣה ᾳЮ Ү֒ а ̕ὲ ̆ ӊ

Уэ Ȃӭ Ԉ ӊ ᵑ ᶑ ҩ ̆ ὲ ӱ 5 Ԉ

̆ ҩ ╗ □̆ ԏ бᶑ Ὧ̕ᾋ ̆ ᾃ ╟╒
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̆ ╩ ⁸ н ̆ ᾃ ̆ ҂ ╗

ἷעȂ⁸ н  ӊ 30%̆ὲ ╟ᴐ а Ȃ 

ү̆ ̔Ю ᴇֶᴂұЭ ̆ Э ұᴂ ̆ ҂

ֶ ᴂȂ Ἴ̆ ֓ ӊ ̆ὲѐ Ὧ ұ

Ȃ У Ԉ ̆ ҩУ ⁸̕ὲ ̆Ю

ѝЮ ̆ ֓ ᾋ У Э ̆ ‡Ю CPI …

Ȃ ̆ѐ CPI ̆ ҩ̆ аᾋЮ

ҩ̕ У  ὤᴁ ̆‡ ֶ Ȃ 

Ь̆ ╟ ̔ ₥ Ḁ̆Ю ᾳ Ȃӝ

ѮУ ̆῏ ᴇ ╟ Ȃ з ѝ

̆ ̆Ὡ ҩѮ ̆Ц ᾳ ֶ Ȃ 

̆ ḣ̔ה ̆ ӱ Э

Ү֒̆ ̆ ₥ ḣה ұ ╒ ᴁ Ȃӱ

̆ ԏ ֝н ╟̆ ⁸ н ѳ ̕ ̆ ԏ҂

Ὧ ѐ ḣ ̆ѐ ḣ ҩ ̆ ḣה ╒̆ зѐ

ḣ  ὰӊн̆ ὰӊн҂Ԇ ҩ ѐת̕ ḣ

ᴇ ה аֶ 
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3  ̇ ̇ 

4 ғὡ ӊ ̇ ̇ 

 
ὲѐ̔ғ ғὡ

ӊ 
̇ ̇ 

5 ӻ  258,389,348.28 3.18 

6 ὲӹ ӊ 16,869,471.29 0.21 

7  8,133,628,342.21 100.00 

    

5.2 5.2 5.2 5.2 нннн  

Ԇ  н ⁞ Ὠἵ֓ḣ̂ἷ̃ 
ӊ᾿ḣ ᴿ

̂˿̃ 

A ᾚȁ ȁ ȁ н ̇ ̇ 

B н 461,702,080.51 5.69 

C ⁸ н 3,721,850,431.32 45.88 

C0      ȁ   852,638,587.06 10.51 

C1      ȁ ȁ  221,703,555.60 2.73 

C2      ȁ έ ̇ ̇ 

C3      ȁ ⁹ 100,234,681.04 1.24 

C4      ȁע ȁ ȁ  ̇ ̇ 

C5       531,558,612.00 6.55 

C6      ȁ  575,368,141.87 7.09 

C7      ȁ ȁԍ  1,229,464,474.23 15.16 

C8      ּת ȁ ⁸  210,882,379.52 2.60 

C99      ὲӹ⁸ н ̇ ̇ 

D ╒ȁ ӊ ᵏ н 121,975,673.99 1.50 

E н 121,111,620.12 1.49 

F Ӈ ȁӶẏн 333,952,345.95 4.12 

G ᶕ н 238,432,803.28 2.94 

H  258,981,266.61 3.19 

I ȁᶑ н 974,091,395.21 12.01 

J ӊн 250,953,507.46 3.09 

K ֶ ╘н 471,855,715.19 5.82 

L ּ б  ӊн 134,782,666.20 1.66ע

M  322,765,016.80 3.98 

  7,412,454,522.64 91.37 

 
5.3 5.3 5.3 5.3 Ὠἵ֓ḣ ӊ᾿ḣ ᴿ ₥︠Ὠἵ֓ḣ ӊ᾿ḣ ᴿ ₥︠Ὠἵ֓ḣ ӊ᾿ḣ ᴿ ₥︠Ὠἵ֓ḣ ӊ᾿ḣ ᴿ ₥︠  
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 Ԇ   ̂ ̃ Ὠἵ֓ḣ̂ἷ̃ 
ӊ᾿ḣ

ᴿ̂˿̃ 

1 000100 TCL  177,778,800 531,558,612.00 6.55 

2 601688 ⁿ 31,629,663 390,626,338.05 4.82 

3 601718  70,166,308 322,765,016.80 3.98 

4 600519  660,000 140,335,800.00 1.73 

5 002024  10,859,547 139,110,797.07 1.71 

6 000858 ҷ   3,879,852 138,588,313.44 1.71 

7 600880 ּ  9,599,905 134,782,666.20 1.66 

8 000157 ѐ  8,754,813 134,649,023.94 1.66 

9 000651 ╒  5,693,809 133,804,511.50 1.65 

10 000002 Ъ  ̛ 15,759,854 133,170,766.30 1.64 

 
5.4 5.4 5.4 5.4 ḡⁿ  ḡⁿḡⁿ  ḡⁿḡⁿ  ḡⁿḡⁿ  ḡⁿ  

 ḡⁿ  Ὠἵ֓ḣ̂ἷ̃ 
ӊ᾿ḣ ᴿ

̂˿̃ 

1 ḡⁿ ̇ ̇ 

2  445,915,000.00 5.50 

3 ḡⁿ ̇ ̇ 

 ὲѐ̔ ḡ ̇ ̇ 

4 ֝нḡⁿ ̇ ̇ 

5 ֝н ⁿ ̇ ̇ 

6 ѐ   ̇ 

7 ḡ ̇ ̇ 

8 ὲӹ ̇ ̇ 

9  445,915,000.00 5.50 

 
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 1101019 11 19 2,500,000 248,275,000.00 3.06 

2 1101021 11 21 1,500,000 148,875,000.00 1.84 

3 1001060 10 60 500,000 48,765,000.00 0.60 

 
5.65.65.65.6    Ὠἵ֓ḣ ӊ᾿Ὠἵ֓ḣ ӊ᾿Ὠἵ֓ḣ ӊ᾿Ὠἵ֓ḣ ӊ᾿ḣ ᴿ ₥︠ ӊ ⁿḣ ᴿ ₥︠ ӊ ⁿḣ ᴿ ₥︠ ӊ ⁿḣ 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 
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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  

  (ἷ) 

1  ᶑ  2,859,049.78 

2 ⁿ  ̇ 

3 ‾ 9,620,558.28 

4 ‾  4,077,101.96 

5  312,761.27 

6 ὲӹ  ̇ 

7  ̇ 

8 ὲӹ ̇ 

9  16,869,471.29 

    

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 

    

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

 

 

¡¡¡¡6  6  6  6  ֙ ╟֙ ╟֙ ╟֙ ╟    

ᴁ̔֙ 

 ֙  10,129,684,133.56 

֙  575,979,032.18 

֙  286,086,293.05 

 ╟֙ ̂֙ ῏ Ԉľ-Ŀ ‟̃ ̇ 
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֙  10,419,576,872.69 

 

    

¡¡¡¡7  7  7  7  ֒֒֒֒     

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 

 

 


