2012

2012 6 30

2012 8 25



e | I=

§1

2012 8 22

33



o ==

§2

2.1

519989

519989

2008 12 29

33




2.4

o ==

www . cxfund.com.cn

28

68

F9




o ==

§3
3.1
3.1.1 2012 1 1 2012 6 30
324,185.22
8,782,873.24
0.0603
6.49%
3.1.2 2012 6 30
-0.0339
96,537,357.29
1.017
1
2
3.2
3.2.1
-0.59% 0.37% -0.28% 0.10% -0.31% | 0.27%
5.50% 0.33% 2.27% 0.11% 3.23% | 0.22%
6.49% 0.37% 3.42% 0.14% 3.07% | 0.23%
0.20% 0.40% 4.75% 0.16% -4.55% | 0.24%
10.41% 0.36% 9.77% 0.19% 0.64% [ 0.17%
13.95% 0.34% 15.07% 0.20% -1.12% | 0.14%
2008

33




12 29
2012 6 30

3.2.2

16%

14%

12%-

10%

8% "

6%5 i
4%f A

2%3 AM’ \l |
0%- Vw
2008-12-29 2009.07-01 20091228 2010-07-01 20101229 2011-07-01 2011-12-28 2012-06-30

[— KRR — bk |




o ==

§ 4
4.1
4.1.1
2003 63
1.5
49% 34.33%
16.67%
2012 6 30 14
100
LOF 100
QD11
4.1.2
CIM
Investors  Group
Financial Services Co.
2008 12
14 Ltd
29
2002 10




3 2012 6 30
2012 8 2

4.2

4.3
4.3.1

4.3.2

S%

4.4
4.4.1

33

(2012 8 25 )




e | I=

4.4.2

6.49%

4.5

0.37%

CPI

1.017
1.137 3.42%

M2 M1

2012



: o ==

4.6

4.7

12

172

2008 9 12

10 33

[2008]38

50%



W ==

11

33



e | I=

5.1

2012 1 1

5.2

2012 6 30

§5

12

33



6.1

o ==

§6

2012 6 30

2012 6 30 2011 12 31
7,372,494.01 6,598,023.87
1,342,570.07 2,158,713.25

507,470.17 250,000.00

126,884,439.64

185,227,287.06

18,795,038.82

28,707,306.58

108,089,400.82

156,519,980.48

10,000,135.00

563,637.66 315,973.71

2,366,688.14 5,263,302.93
11,700.00

230,768.10 47,600.00

149,279,902.79

199,860,900.82

2012 6 30

2011 12 31

48,100,000.00

28,100,000.00

845,134.43

197,415.33

389,295.97

13 33




o ==

63,302.25 102,221.31
18,086.38 29,206.07
36,172.69 58,412.21
185,320.23 206,703.62
3,473,845.32 3,209,509.61
39,438.31 15,970.10
628,964.99 494,792.58
52,742,545.50 33,451,245.90
94,941,277.72 174,231,258.48
1,596,079.57 -7,821,603.56
96,537,357.29 166,409,654 .92
149,279,902.79 199,860,900.82
2012 6 30 1.017
94,941,277.72
6.2
2012 1 1 2012 6 30
2011 1 1 2011 6
2012 1 1 2012 6 30
30
11,150,945.62 -1,132,106.29
1. 3,678,610.63 8,099,533.85
48,984.92 111,134.45
3,621,466.62 7,986,144.14
8,159.09 2,255.26
2- 1 ”
-1,018,425.66 -11,794,020.92

14 33




o ==

-1,647,079.34 ~12,262,177.41
483,717.86 338,966.76
144,935.82 129,189.73
3.
L 8,458,688.02 2,460,633.37
4.
5 . “ ”
32,072.63 101,747.41
2,368,072.38 5,555,276.13
1 496,783.30 1,510,388.71
2 141,938.10 431,539.62
3 283,876.21 863,079.28
4 645,450.05 1,796,146.36
5 653,571.47 812,627.80
653,571.47 812,627.80
6 146,453.25 141,494.36
8,782,873.24

15

33




o ==

8,782,873.24 8,782,873.24
( )
-79,289,980.76 634,809.89 -78,655,170.87
1. 49,789,956.87 -70,740.48 49,719,216.39
2 R “ _11
-129,079,937.63 705,550.37 -128,374,387.26
94,941,277.72 1,596,079.57 96,537,357.29
2011 1 1 2011 6 30
554,326,726.11 | 14,566,037.81 568,892,763.92
( ) -6,687,382.42 -6,687,382.42

-254,390,748.71

16 33




: o ==

6.4
6.4.1
( ¢ ")
( [2008] 1252 )
2008 12 29
819,356,829.46
( " )
«C )
80%
20%
20%
5% x 90%+ 800 x 10%
6.4.2
“ ") 2006 2 15

17 33







e | I=

50%

4 0.1%

19 33



W ==



o ==

580,236.57
31,778.99
171.15
612,186.71
0.40%
= x 0.40%/
6.4.7.3 )
2012 1 1 2012 6 30
9,834,733.88
2011 1 1 2011 6 30
6.4.7.4
6.4.7.4.1
6.4.7.4.2
6.4.7.5
2012 1 1 2012 6 30 2011 1 1 2011 6 30

21

33




o ==

‘ 7,372,494.01 36,751.40

2,235,445.27

96,554.52

1,342,570.07 (2011 12 31

6.4.7.6

6.4.7.7

6.4.8
6.4.8.1

6.4.8.2

6.4.8.3
6.4.8.3.1

6.4.8.3.2

2012 6 30

2012 6 30
/

2012 6 30

2012 6 30
48,100,000.00

22 33

2,158,713.25 )

2012 7 5
/




o ==

§7
7.1

(%)
1 18,795,038.82 12.59
18,795,038.82 12.59
2 108,089,400.82 72.41
108,089,400.82 72.41

3
4 10,000,135.00 6.70
5 8,715,064.08 5.84
6 3,680,264.07 2.47
7 149,279,902.79 100.00

7.2

(%)
A 624,050.00 0.65
B 1,973,510.00 2.04
C 10,604,632.10 10.99
co 924,900.00 0.96

C1

C2

C3
C4 3,866,522.30 4.01

C5

C6
C7 207,949.80 0.22
C8 5,605,260.00 5.81

C99

23 33




o ==

D 546,338.52 0.57
E
F
G 2,125,130.00 2.20
H 906,000.00 0.94
I
J 611,778.20 0.63
K 1,403,600.00 1.45
L
M
18,795,038.82 19.47
7.3
(%)
1 600557 118,000 [ 1,744,040.00 1.81
2 000069 220,000 1,403,600.00 1.45
3 300261 95,000 1,357,550.00 1.41
4 600141 XD 65,000 1,344,850.00 1.39
5 600518 85,000 1,310,700.00 1.36
6 300054 51,854 1,164,122.30 1.21
7 002155 60,000 1,161,600.00 1.20
8 600521 75,000 1,133,250.00 1.17
9 000423 25,000 1,000,250.00 1.04
10 000963 30,000 906,000.00 0.94
(www.cxfund.com.cn)
7.4
7.4.1 2% 20
(%)
1 300059 10,537,887.93 6.33
2 601377 8,858,895.73 5.32

24 33




o ==

3 600141 7,326,368.81 4.40
4 600458 6,525,671.84 3.92
5 000860 6,089,026.87 3.66
6 002230 5,674,591.05 3.41
7 002261 5,441,061.76 3.27
8 002296 4,443,681.13 2.67
9 002254 4,104,019.78 2.47
10 300041 4,060,737.11 2.44
11 300261 4,024,837.81 2.42
12 300027 3,846,807.60 2.31
13 000848 3,822,181.71 2.30
14 300002 3,814,210.01 2.29
15 000960 3,783,162.94 2.27
16 300020 3,768,228.50 2.26
17 600176 3,672,841.00 2.21
18 000562 3,633,261.15 2.18
19 002138 3,549,760.73 2.13
20 300048 3,475,387.18 2.09
21 002340 3,429,659.50 2.06
22 600085 3,370,902.52 2.03
23 002155 3,369,591.19 2.02
24 600557 3,336,908.02 2.01
7.4.2 2% 20
QD)
1 300059 10,206,176.04 6.13
2 601377 8,796,315.21 5.29
3 002261 7,239,154.28 4.35
4 600458 6,515,441.00 3.92
5 000860 6,379,527.35 3.83
6 600141 6,052,918.65 3.64
7 002230 5,758,994 _46 3.46
8 600825 5,318,820.62 3.20

25 33




o ==

9 600088 5,079,255.43 3.05
10 300027 4,985,149.35 3.00
11 300070 4,603,873.86 2.77
12 002340 4,330,875.77 2.60
13 002376 4,285,605.22 2.58
14 002296 4,171,768.08 2.51
15 600176 3,972,098.00 2.39
16 002008 3,943,243.85 2.37
17 300041 3,930,658.91 2.36
18 002254 3,898,240.07 2.34
19 000848 3,833,866.80 2.30
20 000562 3,803,456.66 2.29
21 000960 3,774,567.21 2.27
22 300002 3,603,427.42 2.17
23 300048 3,575,778.58 2.15
24 002339 3,551,976.19 2.13
25 002138 3,528,066.04 2.12
26 300020 3,486,329.26 2.10
7.4.3

204,044,274.74
215,072,409.29

7.5

(%)

1
2 9,691,000.00 10.04

3

26 33




o ==

4 82,736,647.62 85.70
5
6
7 15,661,753.20 16.22
8
9 108,089,400.82 111.97
7.6
(%)
1 1101088 | 11 88 100,000 9,691,000.00 10.04
2 122687 12 84,000 8,899,800.00 9.22
3 111063 11 85,625 8,793,944.38 9.11
4 122883 10 83,270 8,118,825.00 8.41
5 122825 11 63,440 6,563,502.40 6.80
1.7
7.8
7.9
7.9.1
7.9.2
7.9.3
1 507,470.17

27 33




o ==

563,637.66

11,700.00

2,366,688.14

230,768.10

Ol Nl B|lwW]DN

3,680,264.07

~
[{e]
=N

(%)

110011 5,894,437.20 6.11

113001 3,884,800.00 4.02

1
2
3 110016 2,388,320.00 2.47
4 113002 2,179,800.00 2.26

7.9.6

28 33




o ==

§8
8.1
()
6872 13,815.67 4,307,104.71 4.54% | 90,634,173.01 95.46%
8.2
89,478.89 0.09%
1
0
2 10

29

33




o ==

§9

(2008 12 29 )

819,356,829.46

174,231,258.48

49,789,956.87

129,079,937.63

94,941,277.72

30

33




10.1

10.2

10.3

10.4

10.5

10.6

10.7

o ==

§ 10

31

33




o ==

168,158,0 18,561,736 54 ,567,000. 136,629
40.12% 6.87% 5.54% 39.29%

59.19 .97 00 .83

91,057,03 144,427 ,44 656,300,000 77,398.
21.73% 53.44% 66.66% 22.26%

2.26 9.88 .00 35

76,176,38 6,198,953. 25,056,000. 63,347.
18.18% 2.29% 2.55% 18.22%

5.04 17 00 74

44,212,91 63,263,338 242,400,000 38,256.
10.55% 23.41% 24.62% 11.00%

5.83 .49 .00 32

20,943,39 6,167,000.0 17,016.
5.00% 0.63% 4_.89%

6.46 0 57

18,552,23 2,564,706. 15,074.
4.43% 0.95% 4.34%

5.25 97 04

35,262,901
13.05%
.85
1 -
1 - 2012 6 30
14
1 2
<1998>29
[2007]48

32

33




e | I=

2012 8 25

33 33



