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ӝ̔ ᶕ ֗Ὠ  

 

ӝ̔ѐ ᾚн ֙ Ὠ  

 

  ̔2011 8 27  
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¡1   
 

1.1  

 

ӝ Үֶ Үᶑ а Ḯ ȁ

̆ ὲᾃ ȁῆ э⁞ ֗Ȃ

Ь‍ѮүԈЭ Ү ̆ Ү Ȃ 

ӝѐ ᾚн ֙ Ὠ ̂ԈЮ ľѐ ᾚн Ŀ̆Ю ̃

̆ұ2011 8 24 ҩ ѐ ╘ ȁ᾿ḣ ȁ‾ ‍

ᾳȁ ╘ֶ ȁ ᾃ ̆ᶑ ᾃ а Ḯ ȁ

Ȃ 

ӝ Ԉ ᶕ ȁ♥◌ ‡ ӊ̆תаᶑ

У ‾Ȃ 

н аԆ ὲ Ȃ ̆ ᴐ  ᾱ ₥ ӷ

♅ ҉ ὲ Ȃ 

̆ ҩ ᾃ ̆

Ȃ 

ѐ ╘ Ȃ 

2011 1 1 2011 6 30 Ȃ  
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¡2  Ӯ 
 

2.1 ᾳ 

 

 ᶕ ‾ִ  

ўԆ  519991 

Ӈ Ԇ  519991̂₥ ̃ 519990̂ ̃ 

ᴐ   

 2008 6 19  

ӝ ᶕ ֗Ὠ  

ӝ ѐ ᾚн ֙ Ὠ  

֙  167,778,073.30 

 а  

 

2.2 ӊ  

 

 

ḡⁿ ӊ ̆ ִ

э ⁿ ӱ̆ ᶑ ӊ ╟ ὤ ₥ Ю̆

ῆ ̆ ӊ ḣȂ

 

ѝў╟ ̆Ԉ ӊ ̂SAÃ ᴇ

ѝ ᾱ ӊ ȁ ӊѐ Ȃ

֓ḣִ ᶢ Ѩ ⁸ ᴐѝэ

ḡⁿ ᵑ ̆ ұ ִ ḡⁿ̆ ╟

̆ ӊ ῆ Ṍ ḣȂ 

н ῆ ѐ 800 ¦60%̅Э ḡ ¦40% 

 

ѝ ⁿ ̆ὲ ұḡⁿ

̆ ұ ⁿ ӊ ѐ ѐ Ḷ

Ȃ 

 

2.3 ӝ ӝ 

 

 ӝ ӝ 

 ᶕ ֗Ὠ  ѐ ᾚн ֙ Ὠ  

ᶕ

ӝ 

 •  

 021-61009999 010-66060069 

 zhouyg@cxfund.com.cn lifangfei@abchina.com 

╘  400-700-5566 95599 

ּ  021-61009800 010-63201816 



 

  4  Ὥ 30  

 

2.4 ᶕ  

 

ӝҵ  
www.cxfund.com.cn 

 
Э п שּ ѐ 68 9 ȁאӏ שּ ὰ ᾃ 28 ῴ

й ѐ п F9 
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¡3 ў ╘ ᾿ḣ  

 

3.1 ў ֶ ╘  

ᴁ̔ӝ ἷ 

3.1.1  ̂2011 1 1 2011 6 30 ̃ 

 -17,300,951.40

‾  -26,412,903.70

╗ ֙ ‾  -0.1326

֙ ᾿ḣ  -`3.Í4Ç3.1.q  
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╟  
 

长信双利优选混合 基金基准
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¡4  ӝ  

 

4.1 ӝ ᾳ 

4.1.1 ӝ ὲ  

ᶕ ֗Ὠ ѐ ֶ ȍ2003Ȏ63 ῆ̆

ⁿ ֙ Ὠ ȁЭ ֙ Ὠ ȁ ֙ Ὠ Ὥ

Ȃ ᾊ 1.5Ӣἷӝ Ȃ ₥ ѝ̔ ⁿ ֙ Ὠ 49%ȁЭ

֙ Ὠ 34.33%ȁ ֙ Ὠ 16.67%Ȃ 

2011 6 30 ̆ ӝὭ 12 ̆ ᶕ‾ ȁ

ᶕ ‾ ȁ ᶕ ‾ □ ȁ ᶕ ‾╟ ȁ ᶕ ‾ִ ȁ

ᶕ‾ѓḡⁿȁ ᶕ ‾ִ□ ȁ ᶕѐ ѐ ֝н100 ̂LOF̃ȁ ᶕѐ ḡḡ

ⁿȁ ᶕ Ἴע ȁ ᶕ 100 ̂QDII) ᶕ‾ ‍ ḡⁿȂ 

 

4.1.2 ̂ ̃ ╠ Ӯ 

 

 ╘ 
֗  ⁿӱн

 
 

֗  ֗  

 

ȁ

 

2010 7 21 ̇ 10  

ӏא̆ ֝н

жн н έ̆ ӱн

Ȃ Ἴ ֗Э н

֙ Ὠ ȁ

Ὠ ȁ

ӭ Ὠ ╠

ȁ Ὠ ֗

ȁп Ὠ

ж Ȃ2010 5 ╗ὡ

ᶕ ֗Ὠ ̆ ֗

Ȃ 

̔1ȁ ֗ ֗ Ԉ Ѯ ѝῆ̕ Ԉ‒ /

Ὠ ѝῆȂ 

2ȁ ⁿӱн Ԉ ὡ ⁿн╘ ᴐ ѝ

ῆȂ 
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4.2 ӝ ᾃ ᴐ ᶕ ᾳ  

ӝ ᾃ̆ш ҩȇѐ ӝ Ὥ ⁿ Ȉ ὲӹ

Ὧ ȁ ̆♥◌ ѝ ֙ ӝ ‾ ̆а

֙ ӝ‾ ѝȂ 

Ԉ ᶕұ ȁ ᶕұ ֶ Ὠֳѝ ̆ У

ᶕ ȁ♥◌ ‡ ӊ̆ ᴐ ш ⁸

₥ Ю̆╡╒ѝ ֙ ӝ ‾ Ȃ 

 

4.3 ӝ ᾃὨ Ӈ ᾳ ж  

4.3.1 Ὠ 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 бὲӹ נ Ѯ н  

ᾃ̆Ὠ Ѯ а נ ̕Ὠ

נ а Ѯ н 5%Ѯ Ȃ 
 

4.3.3 Ӈ ѝ ж  

ᾃ̆ Ӈ ѝȂ 

 

4.4 ӝ ᾃ н  

4.4.1 ᾃ ᴐ‍  

ӭ Ԉ ̆ ῆ ╗ ̆4 ֙Ѯ₥ ѝ‾   ̆ΰѱ

ᴂ ȂЭ ӱ ‫ 2808 ⁮Э 3067 Ȃ4 ̆

֝ ̆ Ю ̆Э Ю 400 2610 Ȃ

Э ̆ע‍ ḣὨ ѐ ḣὨ ̆֓ḣ Ὠ ִұ

Ὠ ̆ ̆ ȁ ⁮ Ȃ 

ѐ̆ ѝ ѐ ў ̆
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╟ Ȃ Эᴂ а ̆ ӊў

ҩּת ȁ ȁ Ԉ Ὧ нȂУ ̆

⁮ҩ ȂУ ̆ ұ ̆ ̆ У

̆ ⁮ ̆ н ӊн   ̆ Ὠ

У ︢ЫȂү ᴐҩҾ ̆ ҩ תּ ᴿ̆

ᴂҩ Ὠ Ȃ Э ̆Ю

Ȃ 

4.4.2 ᾃ н  

2011 6 30 ̆ ֙ ᾿ḣѝ̔0.798ἷ̆֙ ᾿ḣѝ̔1.098ἷ̕

᾿ḣ ѝ̔-13.54%̕ н ῆ ѝ̔-1.45%Ȃ 

 

4.5 ӝ ȁ ⁿ н □  

Ю ̆ ֶ ѐת̆

а ᾱ̆ ҂аֶ Ҵ Ȃѝҩ ⁸ ̆

Ȃ ұ ᴇ ̆  

Ȃ ᴇ ̆ а □ Э ̆ ֶ

Ȃ н ѐ ḣὨ ҩ 3э ̆ ҩ

‍ ̆ὲѐаѲ Ȃ ֶ   Ҿ

ѐ ḣὨ ѐȂ ‫Ԉ ̆ наṁ ̆

ȁּת TMT н̆ Ȃ 

 

4.6 ӝ ᾃ ḣה Ү  

ѐ ⁿ ֶ2008 9 12 [2008]38 ȇὯұ У

ⁿ ╘ḣнה Ȉ̆ ᶕ ֗Ὠ ̂ԈЮ ľὨ Ŀ̃

⁸ ҩṌὤȁ ḣה ̆ ҩהḣ ᴐ ̆

ȁ ȁ ȁӇ ȁ ȁ Ү╘

Ԉ Ү╘ У н╘ Ὥ Ȃ Ὧ бӝ έ ѓ ⁿ

н ᴐ ̆ Ὧ ḣה Ȃ а бהḣᾱ ̆

ѝ ⁿ ⁿהḣ ̆ Ԉ Ὠ ḣה ᴐ ⁿ ж
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ḣᾱהȂה бֶהḣ ᴐ 1/2ԈЭ Ȃ ұהḣ ̆Ὠ б

ӝἹ‍ ̆ У Ȃ ֶ Ү╘ Ὠ ḣה

Ȃ 

бהḣ а ֗ᴉ ‾ ᾰ Ȃ ᾃ̆ бהḣ Ὧ ֓

╘Ȃ 

 

4.7 ӝ ᾃ ‾ ‍ ᾳ  

Ὧ ‍ ‡

ᴐ ᾰͅ ‾ ‍ Ȃ 

‍ ‡ Ю̔ 

1ȁ У ֙ ӎ ‍ ̕ 

2ȁ   ᾿Ҳ ̆‡а ‍ ̕ 

3ȁ Ἴ ЭУ Ҳ ̆ ‍ ̕ 

4ȁ ‍ ֙ ᾿ḣ ╘ а ᴂұ ḣ̕ 

5ȁ ‍ ‍ч ̔ ‍ б ‾ᾋ ̆ ӝ ‾

‾ ֙ ᾿ḣ ╟ ѝ ֙ ᾋ ̕ ӝа

̆ ‍ ‍ ̕ 

6ȁ Ὧ ‍ ֒ ₥ Ю̆ ‍ 1 ת̆

а 3э а ‍ ̕ 

7ȁ ‍ а 12 ̆ ‍ ᴿаᴂұ

30%Ȃ ‍ 12 ̆ ᾋ ⁮‍ ֒̆‡ ‍ ⁮ЮУ

‍ ̕ 

8ȁ ӱὲ Ȃ 
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¡5  ӝ  
 

5.1 ᾃ ӝ ᶕ ᾳ  

ᶕ ‾ִ ⁿ ѐ̆ ӝĺѐ

ᾚн ш ȇ ⁿ Ȉ Ὧ Ԉ ȇ ᶕ ‾ִ

ⁿ Ȉȁȇ ᶕ ‾ִ ⁿ

Ȉ ̆ ᶕ ‾ִ ⁿ ӝĺĺ ᶕ

֗Ὠ 2011 1 1 2011 6 30 ᴐ̆ ҩ ȁ ֶ

̆ ҩ ӝ Ѭ╘̆ ӱҮ֗ᴉ ֙

ӝ‾ ѝȂ 

 

5.2 ӝ ᾃ ᴐ ᶕȁ᾿ḣ ȁ‾ ‍ ᾳ  

ӝ ѝ̆ ᶕ ֗Ὠ ᶕ ‾ִ ⁿ

ᴐȁ ӊ᾿ḣ ȁ ֙ ֓ ȁ

Э̆а ֙ ӝ‾ ѝ̕ ᾃ̆ш ҩȇ ⁿ

Ȉ Ὧ ̆ ᴐш Ȃ 

 

5.3 ӝ ѐ ╘ᶕ ᾃ ȁῆ  

ӝ ѝ̆ ᶕ ֗Ὠ ᶕ Ү╘ ȇ ⁿ ᶕ

╕ Ȉ ὲӹ Ὧ ̆ ӝ ⁸ ᶕ ‾ִ

ⁿ ѐ ╘ ȁ᾿ḣ ȁ ‍ ᾳȁ

╘ֶ ȁ ᶕ ȁῆ ȁ ̆ ӝ‾

ѝȂ 
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¡6 ╘ֶ ̂ ̃ 
 

6.1 ӊ ḡ  

ֶ ўᴇ̔ ᶕ ‾ִ ⁿ  

̔2011 6 30  

ᴁ̔ӝ ἷ 

 ӊ 
 

2011 6 30  

Э  

2010 12 31  

 ӊ̔   

 14,815,383.38 33,750,563.78

ӻ  204,813.32 591,233.26

 ᶑ  293,718.38 249,240.16

Ӈ ӊ 118,991,454.79 230,115,021.42

ὲѐ̔  95,072,654.79 188,728,432.62

       ̇ ̇

      ḡⁿ  23,918,800.00 41,386,588.80

      ӊ ⁿ  ̇ ̇

ӊ ̇ ̇

ғὡ ӊ ̇ ̇

ⁿ  ̇ ̇

‾  474,565.77 624,414.67

‾ ̇ ̇

 5,446.57 100,643.25

ӊ ̇ ̇

ὲӹ ӊ ̇ ̇

ӊ  134,785,382.21 265,431,116.54

ḡ  
 

2011 6 30  

Э  

2010 12 31  

 ḡ̔   

Ḇ  ̇ ̇

Ӈ ḡ ̇ ̇
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ḡ ̇ ̇

  ӊ  ̇ ̇

ӻ ⁿ  ̇ 2,873,543.45

ӻ  213,267.37 65,523.39

ӻ ӝ  162,766.69 198,252.32

ӻ  27,127.78 33,042.06

ӻ ╘  ̇ ̇

ӻӇ  85,529.02 135,280.08

Ӈ  3,640.80 3,640.80

ӻ‾  ̇ ̇

ӻ‾  ̇ ̇

ḡ ̇ ̇

ὲӹ ḡ 403,918.31 434,728.49

ḡ  896,249.97 3,744,010.59

̔   

 167,778,073.30 283,484,211.45

‍ ‾  -33,888,941.06 -21,797,105.50

 133,889,132.24 261,687,105.95

ḡ  134,785,382.21 265,431,116.54

̔ 2011 6 30 ̆ ֙ ᾿ḣ0.798ἷ̆ ֙ 167,778,073.30

֙Ȃ 

 

6.2 ‾  
 

ֶ ўᴇ̔ ᶕ ‾ִ ⁿ  

̔2011 1 1 2011 6 30  
 

ᴁ̔ӝ ἷ 

  
 

2011 1 1 2011 6 30  

Э  

2010 1 1 2010 6 30

Уȁ ὡ -24,379,392.34 -26,165,455.60

1.‾ ὡ 496,842.35 449,231.43
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ὲѐ̔ ‾ ὡ 73,445.31 29,642.39

      ḡⁿ‾ ὡ 423,397.04 419,589.04

      ӊ ⁿ‾

ὡ 

̇ ̇

      ғὡ ӊ

ὡ 

̇ ̇

2. ̂ Ԉľ-Ŀ

‟̃ 

-15,890,254.12 1,641,614.39

ὲѐ̔  -16,124,760.13 1,663,318.69

       ̇ ̇

      ḡⁿ  -330,776.23 -217,200.00

      ӊ ⁿ

 

̇ ̇

      έ  ̇ ̇

      ‾  565,282.24 195,495.70

3.Ὠἵ֓ḣ ╟ ̂

Ԉľ-Ŀ ‟̃ 

-9,111,952.30 -28,268,185.08

4. ὅ ̂ Ԉľ̇Ŀ

‟̃ 

̇ ̇

5.ὲӹ ὡ̂ Ԉľ-Ŀ

‟ 

125,971.73 11,883.66

῏̔үȁ  2,033,511.36 1,431,047.01

1̈ ӝ  1,259,506.13 892,464.51

2̈  209,917.68 148,744.08

3̈ ╘  ̇ ̇

4̈Ӈ  405,690.03 231,360.90

5̈‾   ̇ ̇

ὲѐ̔   ӊ

  

̇ ̇

6̈ὲӹ  158,397.52 158,477.52

Ьȁ‾ ̂Ҳ Ԉ

ľ-Ŀ ‟̃ 

-26,412,903.70 -27,596,502.61
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6.3 ̂ ᾿ḣ̃ ╟  

ֶ ўᴇ̔ ᶕ ‾ִ ⁿ  

̔2011 1 1 2011 6 30  

ᴁ̔ӝ ἷ 

  

 

2011 1 1 2011 6 30  

 ‍ ‾   

Уȁ ‫ ( ᾿ḣ) 283,484,211.45 -21,797,105.50 261,687,105.95

үȁ ╟ӊ ᾿ḣ

╟ ( ‾ ) 
̇ -26,412,903.70 -26,412,903.70

Ьȁ ֙ Ӈ ӊ

᾿ḣ ╟ ̂᾿ḣ῏ Ԉľ-Ŀ

‟̃ 

-115,706,138.15 14,321,068.14 -101,385,070.01

ὲѐ̔1.  5,655,977.56 -898,065.23 4,757,912.33

      2.  -121,362,115.71 15,219,133.37 -106,142,982.34

ȁ ֙ ӝ‍ ‾

ӊ ᾿ḣ ╟̂᾿ḣ῏

Ԉľ-Ŀ ‟̃ 

̇ ̇ ̇

ҷȁ ̂ ᾿ḣ̃ 167,778,073.30 -33,888,941.06 133,889,132.24

  

Э  

2010 1 1 2010 6 30  

 ‍ ‾   

Уȁ ‫ ( ᾿ḣ) 139,153,490.52 -5,097,017.70 134,056,472.82

үȁ ╟ӊ ᾿ḣ

╟ ( ‾ ) 
̇ -27,596,502.61 -27,596,502.61

Ьȁ ֙ Ӈ ӊ

᾿ḣ ╟ ̂᾿ḣ῏ Ԉľ-Ŀ

‟̃ 

-3,369,584.13 -53,214.35 -3,422,798.48

ὲѐ̔1.  8,724,004.44 -1,087,192.58 7,636,811.86

      2.  -12,093,588.57 1,033,978.23 -11,059,610.34
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ȁ ֙ ӝ‍ ‾

ӊ ᾿ḣ ╟̂᾿ḣ῏

Ԉľ-Ŀ ‟̃ 

̇ ̇ ̇

ҷȁ ̂ ᾿ḣ̃ 135,783,906.39 -32,746,734.66 103,037,171.73

ѝ ╘ ‍Ȃ 

 

6.1 6.4 ╘ Ю‟ ӝ ̔ 

ќ 

ĺĺĺĺĺĺĺĺĺ 

Ὠ ӝ 

 

ĺĺĺĺĺĺĺĺĺ 

ў ֶ ᴐ ӝ 

 

ĺĺĺĺĺĺĺĺĺ 

ֶ ӝ 

 

6.4  

6.4.1 ᾳ 

ᶕ ‾ִ ⁿ (ԈЮ ľ Ŀ) ѐ ⁿ

ֶ̂ԈЮ ľѐ ֶĿ̃ȇὯұ ῆ ᶕ ‾ִ ⁿ

♅ Ȉ( [2008] 357 ) ῆ̆ ᶕ ֗Ὠ

ᵑ ȇѐ ӝ Ὥ ⁿ Ȉ ὲ ‡ ȇ ᶕ ‾ִ

ⁿ Ȉ ̆ ұ2008 6 19 Ȃ ѝ

̆ а ̆ ♅ ѝ511,032,952.17֙ ֙ Ȃ

ӝѝ ᶕ ֗Ὠ ̆ ӝѝѐ ᾚн ֙ Ὠ Ȃ 

ȇѐ ӝ Ὥ ⁿ Ȉ ὲ ‡ȁȇ ᶕ ‾ִ

ⁿ Ȉ ȇ ᶕ ‾ִ ⁿ ♅

҉Ȉ Ὧ ̆ ѝέ ╟ έ̆ꜛ ᾃᵑ

ȁḡⁿȁ έȁ ȁ ӊ ⁿ ȁ ѐ ֶἵ

ὲӹ έȂ ӊ ⁞ ѝ̔ ӊ

ᴿѝ ӊ 30%-80%̕ ӊ ᴿѝ ӊ 15%-65%̕

⁮ У Ԉᾃ ḡⁿаᴂұ ӊ᾿ḣ 5%̕ ұ ȁ ӊ ⁿ

ᴿ ӱ ѐ ֶ Ȃ н ῆѝ̔ѐ 800 ¦

60%+Э ḡ ¦40%Ȃ 

ȇ ⁿ ᶕ ╕ Ȉ̆ Ὠ үэ
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ᴐ ̆ ѐ ֶ ӝў ╕Ὠ ѐ ֶ   Ȃ 

6.4.2 ֶ ⁸  

֝нֶ ῆ‡(2006)ȁѐ ⁿн ֶ2007 ȇ

ⁿ ֶ н╘ Ȉȁȇ ᶕ ‾ִ ⁿ

Ȉ ѐ ֶἵ ╘ 6.4.4 ‟ н ╘ ᴐ ⁸

╘ Ȃ 

6.4.3 ֝нֶ ῆ‡ ὲӹ Ὧ  

╘ ֝нֶ ῆ‡(2006) ̆ ȁ ҩ ╘

ᾳȁ ᾿ḣ ╟ ᾳ Ὧᶕ Ȃ 

╘ ╘ 6.4.2 ‟ ὲӹ Ὧ Ȃ 

6.4.4 ֶ ֶ ה Ԉ  

6.4.4.1 ֶ ȁֶ ה б У У  

ֶ ȁֶ ה б У У Ȃ 

6.4.4.2  

ֶ Ȃ 

6.4.5  

̂1̃ў  

[1998]55 ȁ [2002]128 ȇὯұ ⁿ Ὧ

Ȉȁ [2004]78 ȇὯұ ⁿ Ȉȁ

[2005]11 ȇὯұ ⁿ( )Ӈ Ȉȁ [2005]102 ȇὯ

ұ ‾эӝ Ὧ Ȉȁ [2005]103 ȇὯұ ‍

Ὧ Ȉȁ [2005]107 ȇὯұ ‾ Ὧэӝ

Ἱ Ȉȁ [2007]84 ȇὯұ ⁿ( )Ӈ Ȉȁ

[2008]1 ȇ ȁ ╘ Ὧұ֝н ִ Ȉ ὲӹ

Ὧ ╘ ╘ ᴐ̆ ў ‟ Ю̔ 

1)Ԉ ♅ ̆а ұ н ̆а н Ȃ 

2) ғ ȁḡⁿ ֓ ὡ ὁ н ֝н Ȃ 

3) ᴐѝ п ‍ ѐ ⁮ п ӻ ֙ȁ

֓̆ ὁ ȁ֝н эӝ Ȃ 
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4) ȁ ‾ ὡ̆ḡⁿ ‾ ὡ̆ Э Ὠ ȁ ḡⁿ

֝н ӻЭ ὡ Ԇ Ԇ 20% эӝ ̆ 2005 6 13 ̆ э

ӝ ӱЭ Ὠ ȁ ‾ ὡ ῏ 50% эӝ Ȃ 

5)   0.1% Ӈ ̆ғὡ а Ӈ

Ȃ 

̂2̃ Ӈ  

ᴁ̔ӝ ἷ 

ḡⁿ‾ ὡ  
2011 6 30  2010 12 31  

3,640.80 3,640.80 

 

⁮ ḡ ӝ ӻḡⁿ‾ Ԇ Ԇ ‾ ‍Ȃ 

 

6.4.6 Ὧ Ὧ  

6.4.6.1 ⁸Ὧ ὲӹ ‾ Ὧ Ὧ ע ᾳ 

⁸Ὧ ὲӹ ‾ Ὧ Ὧ  Ȃע

6.4.6.2 б Ὧ Ӈ Ὧ  

Ὧ  б Ὧ  

ᶕ ֗Ὠ  ӝ 

ѐ ᾚн ֙ Ὠ (ѐ ᾚн ) ӝ 

 

6.4.7 Э Ὧ Ӈ  

6.4.7.1 Ὧ Ӈ ἷ Ӈ  

6.4.7.1.1 Ӈ  

бЭ Ὧ Ӈ ἷĺ ⁿ ֙

Ὠ Ӈ Ȃ 

6.4.7.1.2 Ӈ  

бЭ Ὧ Ӈ ἷĺ ⁿ ֙

Ὠ Ӈ Ȃ 

6.4.7.1.3 ӻὯ ᴗ  

бЭ ӻὯ Ӈ ἷĺ ⁿ ֙ Ὠ ᴗ Ȃ 

6.4.7.2 Ὧ  
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6.4.7.2.1  

ᴁ̔ӝ ἷ 

 
 

2011 1 1 2011 6 30  

Э  

2010 1 1 2010 6 30  

ӻ  1,259,506.13 892,464.51

ὲѐ̔ ӻ

 
95,563.57 140,806.56

̔ ӻ ӝ ᶕ ֗Ὠ ӝ ₥У ӊ᾿

ḣ1.5% ̆ ̆ ӻȂ 

Ὠ ѝ̔ =₥У ӊ᾿ḣ¦1.5%/  

6.4.7.2.2  

ᴁ̔ӝ ἷ 

 
 

2011 1 1 2011 6 30  

Э  

2010 1 1 2010 6 30  

ӻ  209,917.68 148,744.08

̔ ӻ ӝѐ ᾚн ֙ Ὠ ₥У ӊ᾿ḣ

0.25% ̆ ̆ ӻȂ 

Ὠ ѝ̔ =₥У ӊ᾿ḣ¦0.25%/  

6.4.7.3 бὯ н ḡⁿ( )Ӈ  

бὯ н ḡⁿ( )Ӈ Ȃ 

6.4.7.4 Ὧ ᾳ 

6.4.7.4.1 ᾃ ӝ ᾳ 

֙ ᴁ̔֙ 

 
 

2011 1 1 2011 6 30

Э  

2010 1 1 2010 6 30

‫ ֙  25,002,375.00 25,002,375.00

/ғὡ ֙  ̇ ̇

/   ֙  ̇ ̇

ұ ‍ ╗ ֙  ̇ ̇

֙  25,002,375.00 25,002,375.00
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֙ ᴿ 14.90% 18.41%

̔ Ὧ ш ѐ Ὧ Ȃ 

6.4.7.4.2 ӝѮ ὲӹὯ ᾳ 

ӝѮ ὲ Ὧ Ȃ 

6.4.7.5 Ὧ ᶑ ᴍ ӊ ‾ ὡ 

ᴁ̔ӝ ἷ 

Ὧ  

 

2011 1 1 2011 6 30  

Э  

2010 1 1 2010 6 30  

 

ᴍ  

 

‾ ὡ 

 

ᴍ  

 

‾ ὡ 

ѐ ᾚн ֙

Ὠ  
14,815,383.38 70,741.19 11,738,820.90 28,391.43

̔ ľѐ ᾚн ж Ŀ ұѐ ⁿ

֗Ὠ ӻ ұ̆2011 6 30 Ὧᴍ ѝӝ 204,813.32ἷȂ

(2010 12 31 ̔ӝ 591,233.26ἷ)Ȃ 

6.4.7.6 ᾃ бὯ ⁿ ᾳ 

ᾃ ὡ Ὧ ⁿȂ 

 

6.4.8 ̂2011 6 30 ̃ ⁿ 

6.4.8.1 / ⁿ ұ ⁿ 

̆ ⁿ ұ

ⁿȂ 

6.4.8.2 ṃ  

̆ ṃ Ȃ 

6.4.8.3 ḡⁿ Ӈ ѐᴐѝ ḡⁿ 

̆ ḡⁿ Ӈ ᴐѝ ḡⁿȂ 
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¡7   

 

7.1 ӊ ᾳ 

ᴁ̔ӝ ἷ 

  ̂ἷ̃ 
ӊ ᴿ

(%) 

1  95,072,654.79 70.54

 ὲѐ̔  95,072,654.79 70.54

2  23,918,800.00 17.75

 ὲѐ̔ḡⁿ 23,918,800.00 17.75

       ӊ ⁿ ̇ ̇

3  ̇ ̇

4 ғὡ ӊ ̇ ̇

 ὲѐ̔ғ ғὡ

ӊ 

̇ ̇

5 ӻ  15,020,196.70 11.14

6 ὲӹ ӊ 773,730.72 0.57

7  134,785,382.21 100.00

 

7.2 н‍  

ᴁ̔ӝ ἷ 

Ԇ  н ⁞ Ὠἵ֓ḣ̂ἷ̃ 
ӊ᾿ḣ ᴿ

(%) 

A ᾚȁ ȁ ȁ н ̇ ̇

B н ̇ ̇

C ⁸ н 55,071,602.88 41.13

C0      ȁ   26,796,564.37 20.01

C1      ȁ ȁ  ̇ ̇

C2      ȁ έ ̇ ̇

C3      ȁ ⁹ ̇ ̇

C4      ȁע ȁ ȁ  2,293,703.02 1.71
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C5       2,639,000.00 1.97

C6      ȁ  ̇ ̇

C7      ȁ ȁԍ  3,586,251.54 2.68

C8      ּת ȁ ⁸  19,756,083.95 14.76

C99      ὲӹ⁸ н ̇ ̇

D ╒ȁ ӊ ᵏ н ̇ ̇

E н ̇ ̇

F Ӈ ȁӶẏн ̇ ̇

G ᶕ н 20,263,095.71 15.13

H  14,397,600.00 10.75

I ȁᶑ н ̇ ̇

J ӊн ̇ ̇

K ֶ ╘н 5,340,356.20 3.99

L ּ б ̇ ӊнע ̇

M  ̇ ̇

  95,072,654.79 71.01

 

7.3 Ὠἵ֓ḣ ӊ᾿ḣ ᴿ ₥︠  
 

ᴁ̔ӝ ἷ 

 Ԇ   ̂ ̃ Ὠἵ֓ḣ(ἷ) 
ӊ᾿ḣ ᴿ

(%) 

1 002038 н 350,000 13,212,500.00 9.87

2 002251    570,000 13,184,100.00 9.85

3 600809  184,955 12,956,097.75 9.68

4 002230  267,000 10,813,500.00 8.08

5 300015  167,095 5,340,356.20 3.99

6 300146 ᷁Ṍ 84,938 4,840,616.62 3.62

7 300002  161,037 4,787,630.01 3.58

8 300036 ֒ 223,998 3,841,565.70 2.87

9 600519  15,000 3,189,450.00 2.38

10 300077  100,000 2,639,000.00 1.97
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̔ ҩ ̆ ұ ᶕ

֗Ὠ ̂www.cxfund.com.cñ Ȃ 

 

7.4 ᾃ ╟ 

7.4.1 ғὡ   ‫ ӊ᾿ḣ2% ₥20  

ᴁ̔ӝ ἷ 

 Ԇ   ғὡ  
‫ ӊ᾿ḣ ᴿ

(%) 

1 300077  13,683,835.17 5.23

2 600809  7,876,607.61 3.01

3 002106  7,212,229.32 2.76

4 300002  6,159,934.69 2.35

5 600050 ѐ  5,990,400.00 2.29

6 300015  5,776,517.37 2.21

7 300146 ᷁Ṍ 4,697,143.78 1.79

8 300036 ֒ 4,004,467.47 1.53

9 000021  3,331,601.99 1.27

10 002230  2,592,900.00 0.99

11 300216 ︢  2,591,778.40 0.99

12 600141 ὰ  2,312,165.91 0.88

13 600600  2,085,453.20 0.80

14 300115  1,887,403.82 0.72

15 000869   ̛ 1,838,500.00 0.70

16 600557 н 1,674,155.00 0.64

17 002218  1,626,455.02 0.62

18 000858 ҷ   1,624,996.00 0.62

19 600535 ╒ 1,604,968.95 0.61

20 601688 ⁿ 1,480,000.00 0.57

̔ ľғὡ Ŀ ғ Ӈ ̂ Ӈ ֓ѻԈ Ӈ ̃ ‟̆а ὲ

Ӈ Ȃ 
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7.4.2     ‫ ӊ᾿ḣ2% ₥20  

ᴁ̔ӝ ἷ 

 Ԇ      
‫ ӊ᾿ḣ ᴿ

(%) 

1 300077  18,937,648.24 7.24

2 300083 ╩ ֙ 10,645,440.24 4.07

3 002106  9,822,729.89 3.75

4 000895  9,258,541.11 3.54

5 300115  7,576,349.54 2.90

6 002353 ֙ 6,539,906.92 2.50

7 300136 ᶕ ᶕ 6,095,571.52 2.33

8 002475  5,955,683.85 2.28

9 300002  5,934,469.20 2.27

10 600050 ѐ  5,554,515.80 2.12

11 600428 ѐ  5,124,736.03 1.96

12 002055  4,703,849.01 1.80

13 600809  4,376,629.98 1.67

14 600383  4,273,195.94 1.63

15 601318 ѐ  4,224,090.95 1.61

16 000021  3,935,025.10 1.50

17 000050 ̛ 3,671,780.15 1.40

18 000024 ӊ 3,379,284.00 1.29

19 002340  3,172,413.00 1.21

תּ 600276 20  2,705,063.60 1.03

̔ ľ   Ŀ ғ Ӈ ̂ Ӈ ֓ѻԈ Ӈ ̃ ‟̆а ὲ

Ӈ  

 

7.4.3 ғὡ   ὡ  

ᴁ̔ӝ ἷ 

ғὡ ̂ Ӈ̃  89,176,716.04
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  ὡ̂ Ӈ̃  157,645,346.19

̔ ľғὡ ̂ Ӈ̃ Ŀ ľ   ὡ̂ Ӈ̃ Ŀ ғ

Ӈ ̂ Ӈ ֓ѻԈ Ӈ ̃ ‟̆а ὯӇ Ȃ 

 

7.5 ḡⁿ ‍ ḡⁿ  

ᴁ̔ӝ ἷ 

 ḡⁿ  Ὠἵ֓ḣ ӊ᾿ḣ ᴿ(%) 

1 ḡⁿ 23,918,800.00 17.86

2  ̇ ̇

3 ḡⁿ ̇ ̇

 ὲѐ̔ ḡ ̇ ̇

4 ֝нḡⁿ ̇ ̇

5 ֝н ⁿ ̇ ̇

6 ѐ  ̇ ̇

7 ḡ ̇ ̇

8 ὲӹ ̇ ̇

9  23,918,800.00 17.86

 

7.6 Ὠἵ֓ḣ ӊ᾿ḣ ᴿ ₥ҷ ḡⁿ  

ᴁ̔ӝ ἷ 

 ḡⁿԆ  ḡⁿ  ̂ ̃ Ὠἵ֓ḣ ӊ᾿ḣ ᴿ(%)

1 010110 21 ḡƈ 200,000 19,964,000.00 14.91

2 010203 02 ḡƁ 40,000 3,954,800.00 2.95

 

7.7 Ὠἵ֓ḣ ӊ᾿ḣ ᴿ ₥︠ ӊ ⁿ  
 

ӊ ḡⁿȂ 

 

7.8 Ὠἵ֓ḣ ӊ᾿ḣ ᴿ ₥ҷ  

Ȃ 
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7.9  

7.9.1 ᾃ ₥︠ ⁿ ўᴇ   ̆

⁸ ₥У ᾃ ⁮Ὠ ȁ Ȃ 

7.9.2 ₥︠ ѐ̆а ұ   Ѯ

Ȃ 

7.9.3 ὲӹ ӊ  

ᴁ̔ӝ ἷ 

   

1  ᶑ  293,718.38

2 ⁿ  ̇

3 ‾ ̇

4 ‾  474,565.77

5  5,446.57

6 ὲӹ  ̇

7  ̇

8 ὲӹ ̇

9  773,730.72

 

7.9.4 ұ ḡⁿ  

ұ ḡⁿȂ 

7.9.5 ₥︠ ѐ ᾳ  

₥︠ ѐа ᾳȂ 

7.9.6 ὲӹ ‍ 

ұ ҷὡ ̆‍ Ѯ б Ȃ 
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¡8 ֙ ӝᶕ  
 

8.1 ֙ ӝ ӝ  

֙ ᴁ̔֙ 

ӝ  

( ) 

֙

 

ӝ  

 эӝ  

 

֙  

֙

ᴿ 

 

֙  

֙

ᴿ 

11,875 14,128.68 28,847,370.42 17.19% 138,930,702.88 82.81%

 

8.2 ӝ ӱнӝ ᾳ 

 ֙ ̂֙̃ ֙ ᴿ 

Ὠ ӱнӝ

 
831,035.06 0.50%
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¡9  ֙ ╟ 
 

ᴁ̔֙ 

(2008 6 19 ) ֙  511,032,952.17

‫ ֙  283,484,211.45

֙  5,655,977.56

῏̔ ֙  121,362,115.71

‍ ╟֙  ̇

֙  167,778,073.30
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¡10 Ү֒  
 

10.1 ֙ ӝ ֶᾱ  

֙ ӝ ֶȂ 

 

10.2 ӝȁ ӝ ж ӝҮ ╟ 

1ȁ ᾃ ӝ ӝҮ ╟̕ 

2ȁ ᾃ ӝ ж ӝҮ ╟̔ 

2011 1 21 ̆ѐ ֶ ῆѐ ᾚн ֙ Ὠ Ṍ н

ӝ ֗ ̂ ȍ2011Ȏ116 ̃̆ Ṍ֗ѐ ᾚн ֙ Ὠ

н╘ Ȃ 

 

10.3 ӝȁ ӊȁ н╘  

ӝȁ ӊȁ н╘ Ȃ 

 

10.4  

Ȃ 

 

10.5 ѝ ֶ Ү╘ ᾳ 

ֶ Ү╘ Ȃ 

 

10.6 ӝȁ ӝ ὲ ӝ ᾳ 

ӝȁ ӝ ὲ ӝ

Ȃ 

 

10.7 ⁿὨ Ӈ ἷ Ὧ ᾳ 

ᴁ̔ӝ ἷ 

ⁿ

 

Ӈ
Ӈ  ḡⁿӇ  

ḡⁿ

Ӈ  
Ӈ  ӻ ⁿ ᴗ
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ἷ 

 

Ӈ  

 

Ӈ

ᴿ 

Ӈ  

ḡⁿ 

Ӈ

ᴿ 

Ӈ

ḡ

ⁿ

 

Ӈ

ᴿ 

Ӈ

 

Ӈ

ᴿ 

ᴗ  
ᴗ

ᴿ 

ѐᶕ

ⁿ 
1 185,722,010.55 75.64% ̇ ̇ ̇ ̇ ̇ ̇ 150,900.37 74.80%  

ѐ

Ὠ  

1 58,188,966.68 23.70% 19,073,082.20 100.00% ̇ ̇ ̇ ̇ 49,460.18 24.52%  

ѐ

ⁿ 
1 1,608,500.00 0.66% ̇ ̇ ̇ ̇ ̇ ̇ 1,367.34 0.68%  


