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¡¡¡¡1  1  1  1      

 

ӝ Үֶ Үᶑ а Ḯ ȁ

̆ ὲᾃ ȁῆ э⁞ ֗Ȃ 

ӝЭ п ֙ Ὠ ұ̆2011 10 24

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 7 1 2011 9 30 Ȃ 

 

¡¡¡¡2  2  2  2  ӊ ᾳӊ ᾳӊ ᾳӊ ᾳ    

 

 ᶕ ‾ □  

ўԆ  519994 

Ӈ Ԇ  ₥ ̔519995 ̔519994 

ᴐ   

 2006 4 30  

֙  10,317,292,656.17֙ 

 

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 
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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 7 1 -2011 9 30 ̃ 

1.  140,530,182.37 

2. ‾  -1,082,256,016.95 

3.╗ ֙ ‾  -0.1040 

4. ӊ᾿ḣ 6,955,816,965.13 

5. ֙ ᾿ḣ 0.6742 

̔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  -13.41% 1.16% -11.75% 0.99% -1.66% 0.17% 
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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 2007-02-07 2007-11-16 2008-08-21 2009-06-03 2010-03-12 2010-12-22 2011-09-30

250%

200%

150%

100%

50%

0%

 

̔1ȁ ѝ2006 4 30 2011 9 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 ᴿѝ5-15%Ȃ 

 

¡¡¡¡4  4  4  4  ӝӝӝӝ     

 

4.1 4.1 4.1 4.1 ̂̂̂̂ ̃̃̃̃ ӮӮӮӮ    

֗  
 ╘ 

֗  ֗  

ⁿӱн

 
 

ӻ◊ 

ↄ

ȁ

 

2010 6 28

 
̇ 10  

ӏא̆

жн н έ̆

ӱн Ȃ ֗ѐ

эӝ н╘ ў֗ ȁ

ⁿ ӏא

ↄ ȁпא ⁿאӏ

╠ ȁп ↄ
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Ȃ2006 1 2010 2 ֗

п ֗Ὠ

п ⁿ

̆2008

6 2010 2 ֗п

֗Ὠ п

ⁿ

Ȃ2010 3

╗ὡ ᶕ

֗Ὠ ̆ ֗Ὠ ↄ ȁ

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 ╗

Ὠ Ӈ Ȃ 
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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 ӝ ᾃ нӝ ᾃ нӝ ᾃ нӝ ᾃ н     

4.4.1 4.4.1 4.4.1 4.4.1 ᾃ ᴐ‍ᾃ ᴐ‍ᾃ ᴐ‍ᾃ ᴐ‍     

Ў2011 Ь  

ᴇ ̆ Уȁү ᾰ Ѯ Ь̆ Ю Ȃ

Э Ю 14.6%̆ 300Ю 15.2%̆ѐ Ю 14.2%̆…н Ю

6.5%̆…н Ȃ 

ӱ ̆Ь ⁞ …н ִұ ̕ӱ н ̆

ᴂהḣ н ̆ ₥‟ ȁּ ȁ ע ᾚн̆

ȁ ȁ н‡ Ȃ эЬ н Ȃ 

ү ṁҩУ ᴐѮ ̆ ҩ Ӷᴁ ̆ ᴐ

̆ғὡ   ⸗ ‍ ȁ ӊȁ ȁ ȁӇ ȁ

ȁ ȁּת ȁ ȁ ⁿȁ нȂ ₥ Ӷ н

ȁ ȁ нȂ 

ү̆2011  

Ў ὡ Ю שּ Ȃ Ἴ̆ ₥ὤ ̆  

҂ ̆ ӱὤ ̆ ұ Ȃὲ ̆

CPI ў ҂ ὡЮ ̔ ί ‾ ₥ ᴁ̆ᴐѝ

ί н̆ ̆ ԏ Ԉ ֶ̆ ⁮ ֓

Ю ̕ ֓ ὤ ᴂ ᾳЮ ԈЭ ̆ ὲ ╟҂

῏̆ ԏ ⁮QE1 ╟ ֓ ӱ40 ⁮80 ̆ QE2ӨᴳѮӱ80

⁮100 Ȃᾋ ̆ ̆ӱ Э ̆ 3
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̆ ҩ2010-2011 У Ѯ ̆ ᾳЮЮУ

2013-2014 ̆҂ ̆ ᴳ Э ̆ὲ ╟҂ ᴇ

2013 ѐ Ԉ Ȃ 

ү̆Ḯ ₥ ᾰͅ ԏ ⁮ Э Ȃ Ἴ̆

₥ ӊ ў ᴐ ӊ ⁸ н ї

̆ ᶕ Ю̆ ӊ ᵑ 30%ԈЭ ̆ў ᶑ

̆ У ⁮ ῏ ̆ ӊ ҂ □Ю ̆ Э а Ю

эᴁ ̕⁸ н ў ֝н ‾ ᾱ ̆ ⁸ н

ѐӨ15% ᶕ ת̆ ₥ ш ֝н ̆

ӱ ⁸ н ҂ їЮ Ȃὲ ̆ ₥  ̆ 20%ԈЭ̆ ὤ

ᾋ ᾳЮ̆ Ю Ȃᾋ ̆ ї ῏

╒̆ ұľ︠үҷĿ ֗╘‍ ⁮ У ̆ ΰ

їУ ῏ ╒Ȃ 

Ь̆ ԈЭч Ԉ   □ ̆ а Ȃ

₥ ̆ ╟ а ̆ M1бM2 ⁮ҩ ᴂ ̆ ᶕ

҂ 5000ӢԈЮ Ȃ ̆ ╟ ⁸

ֶ ῏ ̆⁮ Э У CPI ⁮4Ԉᾃ ᴂ̆ ѝ

Ȃ ̆ ₥-9% ѐ 20э Ю ̆

҂ У ̆ ұ ̆ ԏ ֶ

Ἴұ Ȃ 

̆ ḣה ₥ ұּש Ю ̆ ‍ ҩ Ю ̆

У Ю а Ȃ ұ Ю ҩ

У ̆ ֓ Ҿ ҩ Ἱ‍ Ȃ ₥а ў

ḡ ḣѐה ҩ ת̆ ԏ ⁮ 10 ḡ ᴂұ08

ᴂ ̆ ὤ ̆ὲ ֓ ⁮ҩ

ᴁ ̆ ἷ ̆ ‡ὲ У Э ҩȂ 

Э ̆ ԏ ₥ ї ᾳ Ю ̆ э ̆
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ḣה ᴂᴁ̆ ᴳ ԏ ̆ ԏ ѐ ѳ

Ȃ 

4.4.2 4.4.2 4.4.2 4.4.2 ᾃ нᾃ нᾃ нᾃ н     

⁮2011 9 30 ̆ ֙ ᾿ḣѝ0.6742ἷ̆֙ ᾿ḣѝ2.0417ἷ̆

ᾃ ᾿ḣ ѝ-13.41%̆ н ῆ ѝ-11.75%Ȃ 

 

¡¡¡¡5  5  5  5      

 

5.1 5.1 5.1 5.1 ӊ ᾳӊ ᾳӊ ᾳӊ ᾳ    
 

  ̂ἷ̃ ӊ ᴿ̂ %  ̃

1  6,512,062,820.56 93.38 

 ὲѐ̔  6,512,062,820.56 93.38 

2  ̇ ̇ 

 ὲѐ̔ḡⁿ ̇ ̇ 

       ӊ ⁿ ̇ ̇ 

3  ̇ ̇ 

4 ғὡ ӊ ̇ ̇ 

 
ὲѐ̔ғ ғὡ

ӊ 
̇ ̇ 

5 ӻ  459,280,451.12 6.59 

6 ὲӹ ӊ 2,498,926.96 0.04 

7  6,973,842,198.64 100.00 

 

5.2 5.2 5.2 5.2 н‍н‍н‍н‍  

Ԇ  н ⁞ Ὠἵ֓ḣ̂ἷ̃ ӊ᾿ḣ ᴿ̂ %  ̃

A ᾚȁ ȁ ȁ н ̇ ̇ 

B н 332,087,846.07 4.77 

C ⁸ н 3,103,715,206.31 44.62 

C0      ȁ   817,577,486.27 11.75 

C1      ȁ ȁ  226,440,071.12 3.26 

C2      ȁ έ ̇ ̇ 



  
 

  9  Ὥ 12  

C3      ȁ ⁹ 98,551,813.23 1.42 

C4      ȁע ȁ ȁ  103,195,311.12 1.48 

C5       ̇ ̇ 

C6      ȁ  417,441,751.30 6.00 

C7      ȁ ȁԍ  1,117,411,695.82 16.06 

C8      ּת ȁ ⁸  323,097,077.45 4.64 

C99      ὲӹ⁸ н ̇ ̇ 

D ╒ȁ ӊ ᵏ н 104,416,800.00 1.50 

E н 313,465,495.82 4.51 

F Ӈ ȁӶẏн 215,254,418.73 3.09 

G ᶕ н 230,123,316.63 3.31 

H  234,411,228.31 3.37 

I ȁᶑ н 945,618,343.78 13.59 

J ӊн 233,425,942.71 3.36 

K ֶ ╘н 308,542,302.36 4.44 

L ּ б  ӊн 126,286,705.59 1.82ע

M  364,715,214.25 5.24 

  6,512,062,820.56 93.62 
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5.4 5.4 5.4 5.4 ḡⁿ ‍ ḡⁿḡⁿ ‍ ḡⁿḡⁿ ‍ ḡⁿḡⁿ ‍ ḡⁿ     

ḡⁿȂ 

 

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     

ḡⁿȂ 

 

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 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 

 

5.8 5.8 5.8 5.8     

5.8.15.8.15.8.15.8.1    ᾃѐ ⁿ ֶұᾃѐ ⁿ ֶұᾃѐ ⁿ ֶұᾃѐ ⁿ ֶұ2011201120112011 4444 29292929 ȇȇȇȇѐ ֶѐ ֶѐ ֶѐ ֶ

ᾱ ҉ᾱ ҉ᾱ ҉ᾱ ҉̂̂̂̂ҷҷҷҷ ȁȁȁȁ 8888 ֗ӝ֗ӝ֗ӝ֗ӝ Ȉ̃̃̂Ȉ̃̂Ȉ̃̂Ȉ̂ 2011201120112011ȍȍȍȍ17171717ȎȎȎȎ ̃̃̆̃̆̃̆̆ ҷҷҷҷ ̂̂̂̂000858000858000858000858̃̃̃̃ ȇȇȇȇ

ὨὨὨὨ ȈȈȈȈ ̆̆̆̆ᶕ аᶕ аᶕ аᶕ а ȁȁȁȁа ѝ ҫ Ԉа ѝ ҫ Ԉа ѝ ҫ Ԉа ѝ ҫ Ԉ60606060ЪἷЪἷЪἷЪἷ

ȂȂȂȂ    

ᾱᾱᾱᾱ ̔̔̔̔ ᾃ ᴐ ‍ᾃ ᴐ ‍ᾃ ᴐ ‍ᾃ ᴐ ‍

ὲ‟ὡὲ‟ὡὲ‟ὡὲ‟ὡ ȂȂȂȂ Э έᴇЭ έᴇЭ έᴇЭ έᴇ

ᾳ ᴐ  ᾱᾳ ᴐ  ᾱᾳ ᴐ  ᾱᾳ ᴐ  ᾱ ȂȂȂȂ Ү֒Ү֒Ү֒Ү֒ ̆̆̆̆ ӝ Э Ὠ ҩӝ Э Ὠ ҩӝ Э Ὠ ҩӝ Э Ὠ ҩ

У ҩ б‍У ҩ б‍У ҩ б‍У ҩ б‍ ̆̆̆̆ ѝ Ү֒ ֓ḣ″ ӊѝ Ү֒ ֓ḣ″ ӊѝ Ү֒ ֓ḣ″ ӊѝ Ү֒ ֓ḣ″ ӊ ȂȂȂȂ

ұ ᾱ ⁸ б ᾱұ ᾱ ⁸ б ᾱұ ᾱ ⁸ б ᾱұ ᾱ ⁸ б ᾱ ȂȂȂȂ    

ᾃ ₥︠ ⁿ ўᴇᾃὲᴍҀ  ᾃ ₥︠ ⁿ ўᴇᾃὲᴍҀ  ᾃ ₥︠ ⁿ ўᴇᾃὲᴍҀ  ᾃ ₥︠ ⁿ ўᴇᾃὲᴍҀ  

⁸ ₥У ᾃ ⁮Ὠ⁸ ₥У ᾃ ⁮Ὠ⁸ ₥У ᾃ ⁮Ὠ⁸ ₥У ᾃ ⁮Ὠ ȁȁȁȁ ȂȂȂȂ    

5.8.25.8.25.8.25.8.2    ₥︠ ѐа  ₥︠ ѐа  ₥︠ ѐа  ₥︠ ѐа   ȂȂȂȂ    

5.8.3 5.8.3 5.8.3 5.8.3 ὲӹ ӊὲӹ ӊὲӹ ӊὲӹ ӊ  
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  (ἷ) 

1  ᶑ  2,250,000.00 

2 ⁿ  ̇ 

3 ‾ ̇ 

4 ‾  196,959.67 

5  51,967.29 

6 ὲӹ  ̇ 

7  ̇ 

8 ὲӹ ̇ 

9  2,498,926.96 

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 ὲӹ ‍ὲӹ ‍ὲӹ ‍ὲӹ ‍    
 

ұ ҷὡ ̆‍ Ѯ б Ȃ 

 

¡¡¡¡6  6  6  6  ֙ ╟֙ ╟֙ ╟֙ ╟    

ᴁ̔֙ 

‫ ֙  10,419,576,872.69 

֙  222,484,011.37 

῏̔ ֙  324,768,227.89 

‍ ╟֙  ̇ 

֙  10,317,292,656.17 

 

¡¡¡¡7  7  7  7  ֒֒֒֒     

7.1 7.1 7.1 7.1 ֒֒֒֒     

1ȁѐ ֶ ῆ ֒̕ 

2ȁȇ ᶕ ‾ □ ⁿ Ȉ̕ 

3ȁȇ ᶕ ‾ □ ⁿ ♅ ҉Ȉ̕ 
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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 

 

ᶕ ֗Ὠᶕ ֗Ὠᶕ ֗Ὠᶕ ֗Ὠ     
 

2011201120112011 10101010 26262626     

 


