% KR

2013
2013 6 30

2013 8 29



§1
1.1

2013

2013 1 1 2013 6 30



% KN

1.2
§1
1.1
1.2
§2
2.1
2.2
2.3
2.4
2.5
§3
3.1
3.2
§4

NDMAMNDMNDMNMND
O U D WN -

§5

gl o1 O
W N -

§6

[er e Bk 2N e))
B WN B

§7

NN N N NN NN~
OO ~NOOUTD WN -

[ERN
o

10.1
10.2
10.3
10.4
10.5

44



% REE-

10.6
10.7
10.8
§ 11
11.1
11.2
11.3

44



ll% H f?ﬁ-ﬁ:{%}‘ M

§2

2.1

519985

519985

2010 6 28

108,249,033.97
2.2
2.3

021-61009999

010-68858112

zhouyg@cxfund.com.cn

hutao@psbcoa.com.cn

4007005566

95580

021-61009800

010-68858120




o I= 11
Inq ii. |'!; ?-

1

- a
68
9
68
9
200120 100808

2.4

www . cxfund.com.cn

68 9

2.5




o I= 11
Inq ii. |'!; ?-

Fionl

1

§3
3.1
3.1.1 2013 1 1 2013 6 30
6,539,861.08
4,637,947.64
0.0168
1.53%
1.26%
3.1.2 2013 6 30
6,718,118.58
0.0621
118,497,089.25
1.0947
3.1.3 2013 6 30
9.47%
1
2
3
3.2
3.2.1
-0.99%

44




o 1= 11 o

(L ==

-0.18% | 0.10% [ 1.08% 0.00% | -1.26% 0.10%
1.26% | 0.08% | 2.16% 0.00% | -0.90% 0.08%
3.19% | 0.06% | 4.41% 0.00% | -1.22% 0.06%
9.47% | 0.08% | 14.42% 0.00% | -4.95% 0.08%
2010 06 28 9.47% | 0.08% | 14.45% 0.00% | -4.98% 0.08%
2013 06 30
3.2.2
2010-06-28 2010-12-01  2011-05-10  2011-10-12  2012-03-15 2012-I08-14 2013-I01-17 2013-I06-30
[— BT Rmmor — ok |

44




I.‘ 'H E?S_T!L@"

§4

4.1

4.1.1

2003 63
1.5
49% 34.33%
16.67%
2013 6 30 .
100
LOF 100 QDI

4.1.2




% KR

1

4.2

4.3
4.3.1

4.3.2

S%

4.4

4.4.1

10

44



& TS

4.4.2

2013 6 30

4.5

QE

1.26%

11

44

1.0947

CP1

1.0947
2.16%



% KR

4.6

1/2

4.7

2008 9 12

12

44

[2008]38



& KR

4

15

13

44

50%

12



5.1

5.2

5.3

§5

2010 06 28

14

44






ll% H f?ﬁ-ﬁ:{%}‘ M

31,947.68 72,223.83
47,921.49 108,335.73
6.4.6.7 14,845.66 14,401.10
462 ,569.70 344,364.92
151,495.95 138,914.60
6.4.6.8 277,601.50 599,798.55
61,826,540.05 120,448,579.52
6.4.6.9 108,249,033.97 298,501,633.20
6.4.6.10 10,248,055.28 24,213,051.03
118,497,089.25 322,714,684.23
180,323,629.30 443,163,263.75
2013 6 30 1.0947
108,249,033.97
6.2
2013 1 1 2013 6 30
2013 1 1 2013 | 2012 1 1 2012
6 30 6 30
8,427,715.17 13,852,088.62
1. 8,049,977.83 6,861,804.02
6.4.6.11 1,722,119.81 1,329,147.85
5,907,674.98 5,442,793.30
420,183.04 89,862.87
2- 13 _11
2,279,650.78 -337,692.42
6.4.6.12

16 44




I:% {ffﬁzﬁgﬁiﬁi

6.4.6.13 2,279,650.78 -337,692.42
6.4.6.14
6.4.6.15
3.
o 6.4.6.16 ~1,901,913.44 7,327,977.02
4 R 113 ”
5 R 113 _”
6.4.6.17
3,789,767.53 2,727,352.23
1 824,541 .47 588,032.67
2 299,833.24 213,830.12
3 449,749.91 320,744.99
4 6.4.6.18 14,411.17 12,698.05
5 2,014,230.24 1,404,495.25
2,014,230.24 1,404,495.25
6 6.4.6.19 187,001.50 187,551.15
o 4,637,947 .64 11,124,736.39
) 4,637,947.64 11,124,736.39
6.3
2013 1 1 2013 6 30
2013 1 1 2013 6 30
( 298,501,633.20 | 24,213,051.03 |  322,714,684.23

17 44




ll% H f?ﬁ-ﬁ:{%}‘ M

4,637,947.64 4,637,947.
( )
-190,252,599.23 | -18,602,943.39 -208,855,542.
1. 1,184,899,583.52 | 111,265,740.03 | 1,296,165,323.
2. -1,375,152,182.75 | -129,868,683.42 | -1,505,020,866.
108,249,033.97 10,248,055.28 118,497,089.
2012 1 1 2012 6 30
( 128,671,526.26 893,865.68 129,565,391.94
11,124,736.39 11,124,736.39
77,298,509.49 531,634.28 77,830,143.77
1. 1,725,280,465.88 72,820,333.87 | 1,798,100,799.
2. -1,647,981,956.39 | -72,288,699.59 | -1,720,270,655.
205,970,035.75 12,550,236.35 218,520,272.

6.1 6.4

18 44




% KN

6.4
6.4.1
( ¢ )
( ") (
[2010]481 )
2010 6 28
2,234,260,528.19
(
")
« )
80%
20%
50
6.4.2
( “ ") 2006 2 15

19 44



||. 'E”Iis.”-

") 2007

6.4.4

6.4.3

2013 6
30 2013 1 6

6.4.2

6.4.4
6.4.4.1

6.4.4.2

6.4.5
6.4.5.1

[1998]55 [2002]128
[2004]78
[2005]102
[2005]107 [2008]1

@
)

20 44



ll% H f?ﬁ-ﬁ:{%}‘ M

€)
20%
(4) ( )
6.4.5.2
2013 6 30 2012 12 31
462,569.70 344,364 .92
6.4.6
6.4.6.1
2013 6 30
1,605,828.86
30,000,000.00
31,605,828.86
6.4.6.2
2013 6 30
35,518,488.34 35,810,515.17 292,026.83
90,772,055.10 90,501,000.00 -271,055.10
126,290,543.44 126,311,515.17 20,971.73
126,290,543.44 126,311,515.17 20,971.73
6.4.6.3 /
/
6.4.6.4

21 44




& KRS



IJ; {ffﬁiﬁzlggﬁi

29,752.78
- 4,500.00
277,601.50
6.4.6.9
2013 1 1 2013 6 30
298,501,633.20 298,501,633.20
1,184,899,583.52 1,184,899,583.52
‘o -1,375,152,182.75 -1,375,152,182.75
108,249,033.97 108,249,033.97
6.4.6.10
13,268,114.81 10,944,936.22 24,213,051.03
6,539,861.08 -1,901,913.44 4,637,947.64
-13,089,857.31 -5,513,086.08 -18,602,943.39
66,597,739.94 44,668,000.09 111,265,740.03
-79,687,597.25 -50,181,086.17 -129,868,683.42
6,718,118.58 3,529,936.70 10,248,055.28
6.4.6.11
2013 1 1 2013 6 30
57,398.37
1,655,164.68
3,573.00
5,983.76
1,722,119.81
5,785.69 198.07

6.4.6.12

23




% FENR

6.4.6.13
2013 1 1 2013 6 30

702,230,042.49
689,232,030.51
10,718,361.20
2,279,650.78

6.4.6.14

6.4.6.15

6.4.6.16

24

44




o 1= 11 o
Inq ii.l.'-!' a

(L ==

2013 1 1 2013 6 30

29,752.78

138,848.72

9,000.00

9,400.00

187,001.50

6.4.7
6.4.7.1

6.4.7.2

6.4.8
6.4.8.1

6.4.8.2

6.4.9
6.4.9.1
6.4.9.1.1

6.4.9.1.2

25

44




o I= 11
Inq ii. |'!; ?-

1

Fionl
2013 1 1 2013 6 30 2012 1 1 2012 6 30
34,303,769.32 45.61% | 108,090,816.47 83.76%
6.4.9.1.3
2013 1 1 2013 6 30 2012 1 1 2012 6 30
229,500,000.00 56.87% | 339,200,000.00 69.91%
6.4.9.1.4
6.4.9.1.5
6.4.9.2
6.4.9.2.1
2013 1 1 2013 6 30 2012 1 1 2012 6 30
824,541.47 588,032.67
234,990.90 235,200.83

26 44




IJ; {ffﬁiﬁzlggﬁi

0.20%
= x 0.20%/
6.4.9.2.3
2013 1 1 2013 6 30
93,641.57
62,669.65
909.75
157,220.97
2012 1 1 2012 6 30
112,081.14
7,270.92
77.18
119,429.24
0.30%
= x 0.30%/
6.4.9.3 ( )
( )
6.4.9.4
6.4.9.4.1
6.4.9.4.2

27 44




Q.

IJ; {ﬁfﬁiﬁftaf

6.4.9.5
2013 1 1 2013 6 30 2012 1 1 2012 6 30
1,605,828.86 57,398.37 | 27,590,343.94 28,290.38
2013 6 30 264,174.19 (2012 12
31 599,163.15 )
6.4.9.6
6.4.9.7
6.4.10
6.4.11 2013 6 30
6.4.11.1 /
/
6.4.11.2
6.4.11.3
6.4.11.3.1
2013 6 30

39,599,700.60

28 44




& Ke

| ER LT e

1

13
041360001 2013-07-02 100.10 100,000 10,010,000.00
CP001
130201 13 01 2013-07-11 99.45 300,000 29,835,000.00
400,000 39,845,000.00
6.4.11.3.2
2013 6 30
20,499,989.50 2013 7 1
/

6.4.12
6.4.12.1

6.4.12.2

29

44




|ﬂ§ {ffiiifggf”5

i

10%
6.4.12.2.1
2013 6 30 2012 12 31
A-1 39,931,000.00 130,618,000.00
A-1
29,835,000.00 49,930,000.00
69,766,000.00 180,548,000.00
2006 3 29 “ [2006]95 ~
2006 11 21
A_l A_2 A—3 B C D i +11
A-1
A-2
A-3
B
C
D
6.4.12.2.2
2013 6 30 2012 12 31

30 44




%

tﬁiﬁzlggﬂ:

AAA

AAA

56,545,515.17

78,840,943.50

56,545,515.17

78,840,943.50

(

)

2006 3 29 . [2006]95
2006 11 21

AAA- AA A BBB BB B CCC CC C

AAA

CCC

AAA

AA

A

BBB

BB

B

ccC

CC

C

6.4.12.3

6.4.11

31 44




% T

6.4.12.4

6.4.12.4.1

6.4.12.4.1.1

2013 6 30

1-5

31,605,828.86

31,605,828.86
264,174.19 264,174.19
10,532.75 10,532.75
70,304,750.00 56,006,765.17 126,311,515.17
14,850,142.28

14,850,142.28

3,843,400.07

3,843,400.07

3,018,634.28

3,018,634.28

46,730,678.08

70,304,750.00

419,401.70

419,401.70

56,006,765.17

7,281,436.05

180,323,629.30

60,099,690.10

60,099,690.10

652,611.89 652,611.89
87,856.08 87,856.08
31,947.68 31,947.68
47,921.49 47,921.49
14,845.66 14,845.66
462,569.70 462,569.70
151,495.95 151,495.95

32 44



& KRR

L] =N

277,601.50

277,601.50

60,099,690.10

1,726,849.95

61,826,540.05

-13,369,012.02

70,304,750.00

56,006,765.17

5,554,586.10

118,497,089.25

2012 12 31 ° ° 1 >
171,303,779.84 171,303,779.84
599,163.15 599,163.15
250,000.00 250,000.00
80,538,000.00 | 109,081,143.80 | 46,506,340.30 | 23,263,459.40 259,388, 943.50
7,243,339.84 | 7,243,339.84
600,000.00 3,778,037.42 | 4,378,037.42
253,040,942.99 | 109,081,143.80 | 46,506,340.30 | 23,263,459.40 | 11,271,377.26 | 443,163,263.75
107,482,323.70 107,482,323.70
10,016,100.00 | 10,016,100.00
1,473,501.58 | 1,473,501.58
198,615.51 198,615.51
72,223.83 72,223.83
108,335.73 108,335.73
14,401.10 14,401.10
344,364.92 344,364.92
138,914.60 138,914.60
599,798.55 599,798.55
107,482,323.70 12,966,255.82 | 120,448,579.52
145,558,619.29 | 109,081,143.80 | 46,506,340.30 | 23,263,459.40 | -1,694,878.56 | 322,714,684.23
6.4.12.4.1.2
2013 6 30 2012 12 31
27 608,527.071 914,351.59
27 -608,527.071 -914,351.59
6.4.12.4.2

33 44




& KRR

| ER LT e

6.4.12.4.3

VaR(Value at Risk)

2013 6 30
106.59%
6.4.12.4.3.1
2013 6 30 2012 12 31
% %
) 126,311,515.17 106.59 259,388,943.50 80.38
126,311,515.17 106.59 259,388,943.50 80.38
6.4.12.4.3.2
6.4.13
1

34 44




ll% H f?ﬁ-ﬁ:{%}‘ M

2013 6
30
( )
( ) ( )
( )
2013 6 30
35,810,515.17 | 90,501,000.00 - 126,311,515.17
35,810,515.17 | 90,501,000.00 - 126,311,515.17

35 44




o 1= 11 o

(L ==

§7
7.1
(%)
1
2 126,311,515.17 70.05
126,311,515.17 70.05
3
4 14,850,142.28 8.24
5 31,870,003.05 17.67
6 7,291,968.80 4.04
7 180,323,629.30 100.00
7.2
7.3
7.4
7.4.1 2% 20
7.4.2 2% 20

7.4.3

36

44




ll% H f?ﬁ-ﬁ:{%}f M

7.5
(%)
1
2
3 29,835,000.00 25.18
29,835,000.00 25.18
4 56,545,515.17 47.72
5 39,931,000.00 33.70
6
7
8
9 126,311,515.17 106.59
7.6
(%)
1 130201 13 01 300,000 | 29,835,000.00 25.18
2 1180028 11 100,000 | 10,467,000.00 8.83
3 1180076 11 100,000 | 10,268,000.00 8.67
4 041369002 | 13 CPOO1 100,000 ( 10,021,000.00 8.46

37 44




o 1= 11 o

(L ==

7.10
7.10.1
7.10.2
7.10.3
1 10,532.75
2 3,843,400.07
3
4 3,018,634.28
5 419,401.70
6
7
8
9 7,291,968.80
7.10.4
7.10.5

7.10.6

38

44




IJ; {ffﬁiﬁzlggﬁi

8.1

§8

()

8,267

13,094.11

10,031,565.25

9.27%

98,217,468.72

90.73%

8.2

121,366.59

0.11%

39 44




& KRS



I.‘ 'H ti}ﬁ.@“

§ 10
10.1

10.2

1 2013 1 5

10.3

10.4

10.5

10.6

10.7

41

44




o 1= 11 o

(L ==

1 34,303,769.32

45.61%

229,500,000.00

56.87%

1 40,913,166.52

54.39%

174,077,000.00

43.13%

1998>29
[2007]48

10.8

2013-1-9

2 2012

4

2013-1-19

2013-1-23

42

44




ll% H f?ﬁ-ﬁ:{%}‘ M

4 2013-2-8
2013 1
5 2013-2-20
6 2013-3-5
2012
7 2013-3-26
8 2013-3-28
9 2013-4-17
v 2013 1 2013-4-22

43 44




% KR

11.1

o o1 B~ W

11.2

11.3

§11

44

44



