P 'l — =

Chard din dase Mpragenesy

2011

2011 12 31

2012 3 28



of I"ﬁgi

Char 2 dase Mirageness

§1
1.1
2012 3 27
2011 1 1 2011 12

31



h*aﬁiﬁiiiiﬁ!i?;ﬁ

Lrarg 3in dasn Marageness

§ 2
2.1
519999
2004 3 19
5,721,456,770.86
A B
519999 519998
1,536,901,643.90 4,184,555,126.96
1 2010 11 25
A B 2010 11
20 < > <
>
2 2011 12 19
A B
519599 519598 u AT
B”
2.2




Chard din dase Mpragenesy

2.3
021-61009999 010-63201510
zhouyg@cxfund.com.cn lifangfei@abchina.com
4007005566 95599
021-61009999 010-63201816

2.4

www . cxfund.com.cn

68
28

F9




|f§i“jir£ii5?. =

Chard din dase Mpragenesy

83
3.1
2011 2010 2009
3.1.1
A B A B A
40,233,363.03 165,265,704.41 | 73,008,035.88 9,881,893.49 86,815,679.11
40,233,363.03 165,265,704.41 | 73,008,035.88 9,881,893.49 86,815,679.11
3.94% 4.19% 2.05% 0.33% 1.62%
3.1.2
2011 2010 2009
1,536,901,643.90 | 4,184,555,126.96 | 772,120,475.58 | 3,754,754,193.08 | 9,902,746,179.49
1.0000 1.0000 1.0000 1.0000 1.0000
1 2007 4 1
2
3 2010 11 25
A B B
2010 11 25 B
4
A B 2010 11 25
3.2
3.2.1
( A)
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1.2325% | 0.0032% 0.1278% 0.0000% 1.1047% | 0.0032%
2.2139% | 0.0034% 0.2556% 0.0000% 1.9583% | 0.0034%
3.9417% | 0.0032% 0.4762% 0.0001% 3.4655% | 0.0031%
7.7889% | 0.0041% 1.6000% 0.0013% 6.1889% | 0.0028%
16.0436% | 0.0098% 8.2485% 0.0041% 7.7951% | 0.0057%
2004 03 19 23.3750% | 0.0081% | 13.2851% 0.0033% | 10.0899% [ 0.0048%
-2011 12 31
( B)
1.2928% | 0.0032% 0.1278% 0.0000% 1.1650% [ 0.0032%
2.3368% | 0.0034% 0.2556% 0.0000% 2.0812% | 0.0034%
4.1903% | 0.0032% 0.4762% 0.0001% 3.7141% | 0.0031%
2010 11 25 4.5347% | 0.0033% 0.5132% 0.0002% 4.0215% | 0.0031%
-2011 12 31
3.2.2
3.2.2.1 A
20% |
15%-
10%-
5% -]
1 il
2004-03-19  2005-04-29  2006-06-09 2007-07-20 2008-08-29  2009-10-09 2010-11-19  2011-12-31
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2007 2008 2009 2010 2011
| = A mm |
3.2.3.2 B
4%-
3.5%f
3%
2.5%-
200
1.5%-
1%
0.5%-
0% - - -
2010 2011
| = B |
3.3
3.3.1
(
A)
2011 31,594,248.78 7,787,794.75 851,319.50 40,233,363.03
2010 64,640,951.38 9,690,484.17 -1,323,399.67 | 73,008,035.88
2009 84,067,812.96 | 33,535,039.13 | -30,787,172.98 | 86,815,679.11
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180,303,013.12

51,013,318.05

-31,259,253.15

200,057,078.02

3.3.2
(
B)
2011 128,041,016.23 | 35,656,066.60 1,568,621.58 | 165,265,704.41
2010 5,441,446.20 1,337,417.98 3,103,029.31 9,881,893.49
133,482,462.43 | 36,993,484.58 | 4,671,650.89 | 175,147,597.90
1 2010 11 25
A B
2010 11 25 B
2 2007 4 1 2007 4 1
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4.1
4.1.1
2003 63
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2011 12 31 13
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2011
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2011 12
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B 4.19%
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2011 1 1
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§7
7.1
2011 12 31

2011 12 31 2010 12 31
3,041,011,870.70 1,222,467,749.87
300,000.00 3,766,363.64
300,000.00 300,000.00
1,859,185,768.39 1,871,681,221.29
1,859,185,768.39 1,871,681,221.29
788,232,582.36 1,736,695,405.04
60,311,538.54 34,128,038.89

100.00

5,749,341,859.99 4,869,038,778.73

2011 12 31 2010 12 31

324,999,267.50
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18,407,141.61

10,722,725.67

1,457,360.26 1,009,408.38
441,624.29 305,881.34
218,078.07 157,816.40
65,233.58 70,771.16
253,600.00 253,600.00
57,769.86

6,537,310.84 4,117,369.76
504,740.48 469,500.00

27,885,089.13

342,164,110.07

5,721,456,770.86

4,526,874,668.66

5,721,456,770.86

4,526,874,668.66

5,749,341,859.99

4,869,038,778.73

2011

5,721,456,770.86

1.0000

7.2
2011 1 1 12 31

2011 1 1 2011 2010 01 01 2010

12 31 12 31
249,120,266.30 120,609,270.13
1. 254,036,715.73 111,871,927.57
88,811,846.15 25,220,885.11
96,019,766.62 50,834,546.76
69,205,102.96 35,816,495.70
2. ‘o -4,916,449.43 8,737,342.56
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-4,916,449.43 8,737,342.56

43,621,198.86 37,719,340.76

1 17,383,863.51 13,932,359.30

2 5,267,837.45 4,221,927.05

3 3,156,736.66 9,831,573.21
4

5 17,182,433.58 9,095,193.27

17,182,433.58 9,095,193.27

630,327.66 638,287.93

) 205,499,067.44 82,889,929.37

‘o 205,499,067.44 82,889,929.37

7.3

2011 1 1 2011 12 31

2011 1 1 2011 12 31

4,526,874,668.66 4,526,874,668.66
205,499,067.44 205,499,067.44
1,194,582,102.20 1,194,582,102.20
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1. 47,375,292,529.91 47,375,292,529.91
2. -46,180,710,427.71 -46,180,710,427.71
o -205,499,067.44 |  -205,499,067.44
5,721,456,770.86 5,721,456,770.86

2010 01 01 2010 12 31
9,902,746,179.49 9,902,746,179.49
82,889,929.37 82,889,929.37
-5,375,871,510.83 -5,375,871,510.83
1. 24,280,332,839.24 24,280,332,839.24
2. -29,656,204,350.07 -29,656,204,350.07
-82,889,929.37 -82,889,929.37

4,526,874,668.66
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[2005]102
[2005]107
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20%
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7.4.8
7.4.8.1
7.4.8.1.1
2011 1 1 2011 12 31| 2010 1 1 2010 12 31
350,000,000.00 100% 6,095,000,000.00 100%
7.4.8.1.2
2011 1 1 2011 12 31
145,000.00 100% - -
2000 1 1 2010 12 31
145,000.00 100% 145,000.00 100%
7.4.8.2
7.4.8.2.1
2011 1 1 2011 12 2010 01 01 2010 12

31

31

17,383,863.51

13,932,359.30

1,881,298.09

1,414,602.49
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35
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0.33%
= x 0.33%/
7.4.8.2.2
2011 1 1 2011 12 2010 01 01 2010 12
31 31
5,267,837.45 4,221,927.05
0.1%
= x 0.1%/
7.4.8.2.3
2011 1 1 2011 12 31
A B
1,835,378.32 36,024.24 1,871,402.56
160,113.84 348,241.16 508,355.00
28,697.33 8,262.20 36,959.53
2,024,189.49 392,527.60 2,416,717.09
2010 01 01 2010 12 31
A B
2,198,660.52 3,052.77 2,201,713.29
6,030,311.81 21,959.01 6,052,270.82
223,777.18 949.20 224,726.38
8,452,749.51 25,960.98 8,478,710.49
2010 11 25

A B

24 35
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i S
A

0.25%
B 0.01%
= x RW/
R
7.4.8.3 ( )
2011 1 1 2011 12 31
50,148,583.33 | 321,093,439.70 - - | 2,805,340,000.00 | 739,634.29
2010 01 01 2010 12 31
563,139,545.22 79,501,858.08 - - | 1,464,070,000.00 | 105,363.54
7.4.8.4
7.4.8.4.1
2011 1 1 2011 12 31
2010 01 01 2010 12 31
A B A B
50,902,157.42
/ 22,745,463.91 | 50,781,849.63 120,307.79
-50,781,849.63 | 50,781,849.63
/

25 35
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73,647,621.33

50,902,157.42

1.76% 1.12%
7.4.8.4.2
2011 12 31 2010 12 31
A A
B B
1,736,143.30 0.11% 1,671,142.96 0.22%
775.43 0.00% 748.74 0.00%
7.4.8.5
2011 1 1 2011 12 31 2010 01 01 2010 12 31
11,011,870.70 34,591.54 2,467,749.87 91,213.71
2011 12 31

300,000.00 (2010

7.4.8.6

3,766,363.64 )

26 35
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7.4.8.7

7.4.9 2011 12 31
7.4.9.1

7.4.9.1.1

2011 12

31

27
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§8
8.1
%
1 1,859,185,768.39 32.34
1,859,185,768.39 32.34
2 788,232,582.36
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180

180

8.3.2
% %
1 |30 13.98
2 |30 ( )—60 13.28
3 |60 ( )—90 12.41
4 |90 ( )—180 35.29
5 |180 ( )—397 24.47
397
99.43
8.4
%
1
2
3 310,027,734.87 5.42
310,027,734.87 5.42
4
5 1,549,158,033.52 27.08
6
7
8 1,859,185,768.39 32.49
o 397

8.5

%

29

35
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1 110414 11 14 2,500,000 [ 250,164,197.56 4.37
2 1181105 11 CPO1 800,000 79,887,940.17 1.40
3 1181215 11 CPO1 700,000 69,836,328.78 1.22
4 041162007 | 11 CPOO1 600,000 59,951,489.56 1.05
5 1181102 11 CPO1 500,000 50,009,355.10 0.87
6 1181099 11 CPO1 500,000 50,005, 745.63 0.87
7 041154010 | 11 CP002 500,000 50,002,267.79 0.87
8 041154014 | 11 CPOO1 500,000 50,002,033.73 0.87
9 041159004 | 11 CPOO1 500,000 50,001,831.51 0.87
10 [ 041160007 | 11 CPOO1 500,000 50,001,830.02 0.87
8 . 6 [} ” [} ”
(%)
0.25( )-0.5% 15
0.1599
-0.2989
0.1026
8.7
8.8
8.8.1
8.8.2 397 397
20%
8.8.3

8.8.4

30

35
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1 300,000.00
2
3 60,311,538.54
4 100.00
5
6
7
8 60,611,638.54
8.8.5
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§9
9.1
)
19,803 77,609.54 136,625,436.64 | 8.8% | 1,400,276,207.26 | 91.11%
A
142 | 29,468,698.08 | 3,531,688,855.14 | 84.40% | 652,866,271.82 [ 15.60%
B
19,945 | 286,861.71 | 3,668,314,291.78 | 64.12% | 2,053,142,479.08 | 35.88%
2010 11 25
A B
9.2
A 4,110,621.13 0.27%
B
4,110,621.13 0.07%
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§ 10

A

(2004 3 19 )

7,042,630,886.94

3,112,528,981.09

772,120,475.58

3,754,754,193.08

11,349,093,615.59

36,026,198,914.32

10,584,312,447.27

35,596,397,980.44

1,536,901,643.90

4,184,555,126.96

33

35
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11.1

11.2

11.3

11.4

11.5

11.6

§ 11
1
2011 10 21
2
2011 1 21
80,000.00
8

2011

2011 116
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11.7

1 350,000,000.00 | 100.00% | 145,000.00 | 100.00%

<1998>29
[2007]48

11.8 0.5%
0.5%

35 35




