@ KEEE

Chang Kin Aaset Masagemser

100 LOF 2011

2011 06 30

2011 08 27



@ KEEE

Chang Kin Aaset Masagemser

§1

1.1

2011 8 24

2011 1 1 6 30



W8

KIEEE

1.2
5220 TSSO T PP PP TPRRPEURRPRR 2
L L et 2
L e Rt R bbbt r e 3
8 2 R R R R R R R E R R E et R e Rt r ettt re s 5
/20t PO P P TP T PSP PP PSUR PP 5
2 e ettt r ettt re e 5
2.3 e 6
2 s 6
2 OSSP TSP U TP PO URPRTPRPPSURPRPN 6
8 3 e 7
B L 7
B ettt 7
B R R R R R R E R R bt E e b r et r e 9
A L s 9
4.2 s 10
4.3 10
4.4 11
4.5 11
4.8 12
AT 12
L2 TP P TSP PSP PRPR PP 14
S 1 14
5.2 14
5.3 14
8 B s 15
T TSSO T PSSP U TS PR PR PP UPPRPRO 15
B e 16
0.3 e 18
B4 e h R R R R Rt Rt R e bt bt r e n et 19
£ PP TO PSP PE TR PSP 36
700 TP P PP PSPPI 36
T s 36



@ KEEE

Chang Kin Aaset Masagemser

N N N NN NN
© o ~N o o

§8

§9
§ 10

.3

10.

10.

10.

10.

10.

10.
10.

10.

§ 11

11.

11.

11.

0 N o o B~ W NP



@ kEas

Chang Kin Aaset Masagemser

2.1

§2

53



s |/ [=
@ KEEE
\
] Charg Xin kasel Misagemern
100 *95%+ *5%
2.3
021-61009999 010-67595003
zhouyg@cxfund.com.cn yindong.zh@ccb.com
4007005566 010-67595096
021-61009800 010-66275853
68 25
68 1 1
200120 100033
2.4
www . cxfund.com.cn
68 1 1
2.5
17




nt]‘i ki5 E?

Chang din kasen M

83
3.1
3.1.1 2011 01 01 -2011 06 30
1,853,059.54
-78,800.69
-0.0007
-0.07%
-2.00%
3.1.2 2011 06 30
-1,957,302.50
-0.0208
92,204,309.40
0.979
3.1.3 2011 06 30
-2.10%
1
2
3
3.2
3.2.1




W8

KIEEE

Chang Kin Aaset Masagemser

2.09% 1.04% 0.97% 1.03% 1.12% 0.01%
-4.21% 0.98% -4.87% 0.98% 0.66%
-2.00% 1.10% -2.04% 1.10% 0.04%
8.42% 1.24% 10.36% 1.28% -1.94% -0.04%
-2.10% 1.15% -11.06% 1.36% 8.96% -0.21%
3.2.2
10% “J"V
5% | n pral
| \M W
0% - N AV'J\‘ i\ \I\UI‘V\ Vl v\'\v‘
0 AT R N A VL W

1

1

Mo

-10%

-15%-

o

W

-20%}

v

2010-03-26  2010-05-28

2010-08-03  2010-10-14 2010-12-14 2011-02-22

| —_— 100 LOF |
2010 3 26
2010 3 26 2011 6 30

6

90%-95%

90%
S%

2011-04-27  2011-06-30

100




@ kEas

Chang Kin Aaset Masagemser

§ 4

4.1
4.1.1
2003 63



@ KEEE

Chang Kin Aaset Masagemser

2010 03 26

2011 04 23

13

2007 9

4.2

4.3
4.3.1

100

10 53

LOF




@ KEEE

Chang Kin Aaset Masagemser

4.3.2

4.3.3

4.4

4.4.1

2011

4.4.2
2011 6 30

-2% -2.04%

1.13%

4.5

11

S%

0.979
100 -2.20%
100 0.01%

53



Chang Kin Aaset Masagemser

@ KEEE
4.6

2008 9 12
[2008]38

172

4.7

30%

12 53



i

REEE

Chang Kin Aaset Masagemser

15

13

53



@ kEas

Chang Kin Aaset Masagemser

5.1

5.2

5.3

§5

14

53



@ KEEE

Chang Kin Aaset Masagemser

86
6.1
100 LOF
2011 06 30
2011 06 30 2010 12 31
6.4.6.1 4,653,323.43 7,662,536.94

15 53




nt]‘i ki5 E?

Chang din kasen M

103,431.27 335,347.20
55,355.01 85,712.86
11,071.02 17,142 .57
6.4.6.7 57,777.27 630,780.81
6.4.6.8 433,545.46 409,990.03
661,180.03 1,478,973.47
6.4.6.9 94,161,611.90 131,261,644.94
6.4.6.10 -1,957,302.50 -176,880.49
92,204,309.40 131,084,764.45
92,865,489.43 132,563,737.92
1 2011 6 30 0.979 94,161,611.9
2 2010 3 26
6.2
100 LOF
2011 01 01 2011 06 30

16

53




% | =
“HREEE
] Chang win kaset Mrsagement
2011 01 01 2011 |2010 03 26 2010
06 30 06 30
945,547..81 -35,159,010.20
1. 25,867.12 992,120.84
6.4.6.11 25,867.12 416,944.28
575,176.56
2. “ _m 2,796,298.76 -10,078,990.18
6.4.6.12 1,658,966.91 -11,651,881.96
6.4.6.13
6.4.6.14
6.4.6.15 1,137,331.85 1,572,891.78
3.
6.4.6.16 -1,931,860.23 -26,595,902.36
4 . “ ”
5 . [ _”
6.4.6.17 55,242.16 523,761.50
1,024,348.50 1,947,779.74
1 409,186.15 913,293.86
2 81,837.26 182,658.79
3
4 6.4.6.18 247,376.81 645,287.83
5

17 53



ntﬁ ki5 EE

Chang din kasen M

6 6.4.6.19 285,948.28 206,539.26
i -78,800.69 -37,106,789.94
i -78,800.69 -37,106,789.94
2010 3 26 2010 03 26
2010 06 30
6.3
100 LOF
2011 01 01 2011 06 30
2011 01 01 2011 06 30

( ) 131,261,644.94

18 53

-176,880.49

131,084,764.45




ngﬁ ff1§§§§§

Chang din kasen M

( ) 743,255,611.35 743,255,611. 35
-37,106,789.94 -37,106,789.94
( )
- -408,505,919.68 4,662,578.24 -403,843,341.44
1. 2,186,382.57 -81,414.27 2,104,968.30
2. -
-410,692,302.25 4,743,992.51 -405,948,309.74
334,749,691.67 -32,444,211.70 302,305,479.97
2010 3 26 2010 03 26
2010 06 30
6.1 6.4
6.4
6.4.1
100 LOF ( “ ")
( “ ") 100
LOF ( [2009]1361 )
100 LOF 2010 2 4 2010 3

19 53



Chang Kin Aaset Masagemser

@ KEEE

[2010]149

742,975,016.75
280,594.60 280,594.60
743,255,611.35

LOF
100
90%-95% 100

90%
S%

100
*5%

6.4.2

100
6.4.4

20 53

2010 3 26
2010 2413
100
100 LOF
*95%+
2007
LOF



@ KEEE

Chang Kin Aaset Masagemser

6.4.3

6.4.4
6.4.4.1

6.4.4.2

21

6.4.2

53

") 2006 2 15



nt]‘i ki5 E?

Chang din kasen M

50%
(5) 0.1%
6.4.6
6.4.6.1
2011 06 30
4,653,323.43
4,653,323.43
6.4.6.2
2011 06 30
90,779,285.97 87,467,626.49 -3,311,659.48
90,779,285.97 87,467,626.49 -3,311,659.48
6.4.6.3
/
6.4.6.4
6.4.6.5

2011 06 30

1,001.97

22

53




{ kS

Chang Kin Aaset Masagemser

41.90

4.51

1,048.38

6.4.6.6

6.4.6.7

2011 06 30

57,777.27

57,777.27

6.4.6.8

2011 06 30

250,000.00

304.44

4720.72

39,671.58

109,095.94

29,752.78

433,545.46

6.4.6.9

2011 01 oO1 2011 06 30

23

53




't;:i k58

Chang din kasen M

131,261,644.94 131,261,644.94
8,914,023.10 8,914,023.10
-46,014,056.14 -46,014,056.14
94,161,611.90 94,161,611.90
6.4.6.10
7,895,092.14 -8,071,972.63 -176,880.49
1,853,059.54 -1,931,860.23 -78,800.69
-2,276,012.45 574,391.13 -1,701,621.32
585,469.42 -551,494.42 33,975.00
-2,861,481.87 1,125,885.55 -1,735,596.32
7,472,139.23 -9,429,441.73 -1,957,302.50
6.4.6.11
2011 01 01 2011 06 30
25,194.13
668.52
447
25,867.12
6.4.6.12
6.4.6.12.1

24 53




ntﬁ HEEE

Chang kin s

2011 01 01 2011 06 30
92,115,784.15
90,456,817.24
1,658,966.91
6.4.6.13
6.4.6.14
6.4.6.15
2011 01 01 2011 06 30
1,137,331.85
1,137,331.85
6.4.6.16
2011 01 01 2011 06 30
1. -1,931,860.23
— -1,931,860.23
2.
3.

25 53




ntﬁ ki5 EE

Chang din kasen M

-1,931,860.23

6.4.6.17

2011 01 01 2011 06 30

55,242.16

55,242.16

25%

6.4.6.18

2011 01 01 2011 06 30

247,376.81

247,376.81

6.4.6.19

2011 01 01 2011 06 30

39,671.58

109,095.94

29,752.78

2,433.42

9,000.00

95,994.56

285,948.28

6.4.7

26 53




nt]‘i ki5 E?

Chang din kasen M

6.4.7.1

6.4.7.2

6.4.8

6.4.9.1.1

6.4.9.1.2

6.4.9.1.3

6.4.9.2.1

2010 03 26
2011 01 01 2011 06 30
2010 06 30

409,186.15 913,293.86

118,952.15 54,430.32

27 53




't;:i k58

Chang din kasen M

..%J
gemer

0.75%
= x 0.75%/
6.4.9.2.2
2010 03 26
2011 01 01 2011 06 30
2010 06 30
81,837.26 182,658.79
0.15%
= x 0.15%/
6.4.9.3 ( )
( )
6.4.9.4
6.4.9.4.1
6.4.9.4.2
6.4.9.5
2010 03 26
2011 01 01 2011 06 30
2010 06 30
4,653,323.43 25,194.13 60,682,166.14 405,608.13

28

53




{ kS

Chang Kin Aaset Masagemser

(2010 12 31

6.4.9.6

6.4.9.7

6.4.10
6.4.10.1

6.4.11
6.4.11.1

6.4.11.2

2011 06 30
/

2011 6

224,076.53 )

30

93,156.37

601998

2011-06-29

4.75

2011-07-07

4.59

219,791

1,196,193.95

1,044,007 .25

6.4.11.3

6.4.12
6.4.12.1

29

53



@ KEEE

Chang Kin Aaset Masagemser

6.4.12.2

10%

10%

6.4.12.3

30 53



ntﬁ ki5 EE

Chang din kasen M

6.4.11
6.4.12.4
6.4.12.4.1
6.4.12.4.1.1
6 -1 1-5 5
2011 06 30

4,653,323.43

4,653,323.43

93,156.37

93,156.37

250,000.00

250,000.00

87,467,626.49

87,467,626.49

259,091.69

259,091.69

1,048.38

1,048.38

31

53




't].:i k58

Chang din kasen M

..%J
gemer

121,855.69

121,855.69

19,387.38

19,387.38

4,746,479.80

88,119,009.63

92,865,489.43

2010 12 31

-103,431.27 -103,431.27

-55,355.01 -55,355.01

-11,071.02 -11,071.02

-57,777.27 -57,777.27

-433,545.46 -433,545.46

-661,180.03 -661,180.03
4,746,479.80 87,457,829.60 |92,204,309.40

6 -1 1-5 5

7,662,536.94

7,662,536.94

224,076.53

224,076.53

250,000.00

250,000.00

124,391,615.41

124,391,615.41

32

53



nt]‘i ki5 E?

Chang din kasen M

1,905.60

1,905.60

33,603.44

33,603.44

7,886,613.47

124,677,124 .45

132,563,737.92

-335,347.20 -335,347.20
-85,712.86 -85,712.86
-17,142 .57 -17,142 .57
-630,780.81 -630,780.81
-409,990.03 -409,990.03

-1,478,973.47

-1,478,973.47

7,886,613.47

123,198,150.98

131,084,764.45

6.4.12.4.1.2

6.4.12.4.2

33

53




nt]‘i ki5 E?

Chang din kasen M

6.4.12.4.3
VaR(Value at Risk)
6.4.12.4.3.1
2011 06 30 2010 12 31
% %
87,467,626.49 94.86 124,391,615.41 94.89
87,467,626.49 94.86 124,391,615.41 94.89
6.4.12.4.3.2
95% 2011 6 30 VaR  2.15% 2010 2.38%
2011 06 30 2010 12 31
-1,982,392.65 -3,119,817.39
VaR
95% 2010
34 53




@ KEEE

Chang Kin Aaset Masagemser

6.4.13

2011 6 30

87,467,626.49

87,467,626.49

2011
2011

35

53




ntﬁ ki5 EE

Chang din kasen M

87
7.1
D)
1 87,467,626.49 94.19
87,467,626.49 94.19
2
3
4
5 4,746,479.80 5.11
6 651,383.14 0.70
7 92,865,489.43 100.00
7.2
7.2.1
%
A
B 11,571,858.70 12.55
C 20,504,603.15 22.24
CO 220,272.50 0.24
C1
C2
C3
C4 353,066.42 0.38
C5 176,805.00 0.19

36 53



”;g k58

Chang din kasen M

..%J
gemer

c6 5,990, 755.04 6.50
c7 10,986,400.83 11.92
c8 2,352,389.15 2.55
€99 424,914.21 0.46
D 3,841,723.42 4.17

E 6,514,127.75 7.06
F 3,469,837.80 3.76
G 4,216,131.04 4.57
H 1,340,767.03 1.45
I 27,056,372.30 29.34
J 5,706,442.67 6.19
K 1,798,757.27 1.95
L
M 382,005. 36 0.41

86,402,626.49 93.71

7.2.2
o

A
B
c 605,000.00 0.66
co
c1
c2
c3
c4
c5 605,000.00 0.66
c6
c7

37

53




@ KEEE

Chang Kin Aaset Masagemser

|

38

53



s |/ I=
) s EE

10 600489 65,827 1,796,418.83 .95
11 600048 143,302 1,574,888.98 .71
12 600900 212,582 1,532,716.22 .66
13 000423 36,524 1,506,980.24 .63
14 601857 137,489 1,497,255.21 .62
15 601988 453,640 1,424,429.60 .54
16 600019 230,142 1,387,756.26 .51
17 600150 18,217 1,347,875.83 .46
18 600406 36,858 1,337,945.40 .45
19 600875 48,514 1,237,107.00 .34
20 601288 428,655 1,200,234.00 .30
21 601766 163,734 1,165,786.08 .26
22 000039 52,264 1,143,536.32 .24
23 601989 79,514 1,096,498.06 .19
24 601299 162,915 1,091,530.50 .18
25 600068 90,054 1,079,747.46 .17
26 601998 219,791 1,044,007.25 .13
27 601628 54,415 1,020,281.25 11
28 600028 121,039 996,150.97 .08
29 000069 122,695 970,517.45 .05
30 601600 80,111 882,022.11 .96
31 601390 216,366 863,300.34 .94
32 601919 08,287 814,799.23 .88
33 601788 58,717 807,358.75 .88
34 601618 202,262 796,912.28 .86
35 601186 129,899 785,888.95 .85
36 600795 254,660 753,793.60 .82
37 601898 72,325 723,250.00 .78
38 600058 20,844 714,532.32 77
39 600316 22,074 711,445.02 77

39

53




40 600011 134,433 709,806.24 7
41 600970 25,144 687,185.52 .75
42 600581 46,042 674,515.30 .73
43 000768 52,791 581,228.91 .63
44 000878 26,136 572,639.76 .62
45 601117 64,234 569,113.24 .62
46 000898 83,522 567,949.60 .62
47 600999 30,572 561,913.36 .61
48 600583 84,480 542,361.60 .59
49 600550 29,935 539,129.35 .58
50 000024 29,093 532,401.90 .58
51 000778 49,463 521,834.65 .57
52 000800 36,171 512,181.36 .56
53 600115 98,248 510,889.60 .55
54 600320 76,486 508,631.90 .55
55 600271 19,369 500,494 .96 .54
56 600029 59,061 463,038.24 .50
57 601808 25,708 459,144 .88 .50
58 000969 21,757 424,914.21 .46
59 000562 25,177 420,707.67 .46
60 000625 44,821 410,112.15 .44
61 600582 17,499 387,427.86 .42
62 601111 40,222 385,728.98 .42
63 000839 36,696 382,005.36 .41
64 600151 32,461 374,275.33 .41
65 601866 102,703 373,838.92 .41
66 000758 10,288 363,680.80 .39
67 600062 14,614 362,281.06 .39
68 002128 16,579 360,593.25 .39
69 000059 25,999 353,066.42 .38

40

53




nt]‘i ki5 E?

Chang din kasen M

70 601818 102,978 344,976.30 .37
71 601179 56,043 341,862.30 .37
72 600879 27,972 340,139.52 .37
73 600500 29,921 298,910.79 .32
74 000999 16,613 298,203.35 .32
75 600508 12,216 297,703.92 .32
76 601918 23,271 282,975.36 .31
77 000780 17,228 273,925.20 .30
78 600528 30,947 268,929.43 .29
79 600428 36,235 261,616.70 .28
80 601888 10,966 259,126.58 .28
81 000612 13,481 240,501.04 .26
82 600893 13,598 235,109.42 .25
83 000021 27,831 230,440.68 .25
84 600026 26,847 226,588.68 .25
85 601872 58,207 222,932.81 .24
86 600863 24,895 220,569.70 .24
87 600737 21,490 220,272.50 .24
88 600087 72,304 210,404.64 .23
89 600161 10,910 184,924 .50 .20
90 600511 12,152 184,467.36 .20
91 002415 4,500 176,805.00 .19
92 601268 14,341 155,456.44 17
93 600006 34,123 149,458.74 .16
94 000927 20,256 143,007.36 .16
95 002419 6,626 142,856.56 .15
96 600657 19,524 124,367.88 .13
97 000031 6,243 35,709.96 .04

7.3.2

41

53




nt]‘i ki5 E?

Chang din kasen M

1 002106 20,000 605,000.00 0.66
2 601718 100,000 460,000.00 0.50
2011 6 13 2011 7 1
100
7.4
7.4.1 2% 20

D)
1 600036 4,343,580.00 3.31
2 601288 2,948,203.00 2.25
3 600550 2,816,107.20 2.15
4 601088 2,716,668.00 2.07
5 601398 2,629,815.35 2.01
6 601328 2,616,446.35 2.00
7 000758 2,354,864.50 1.80
8 600028 2,112,792.00 1.61
9 000423 1,955,280.00 1.49
10 600019 1,793,683.00 1.37
11 600406 1,683,152.00 1.28
12 601601 1,665,171.00 1.27
13 000778 1,544,159.06 1.18
14 601998 1,378,654.00 1.05
15 601988 1,350,786.00 1.03
16 600150 1,299,764.00 0.99
17 000024 1,179,780.75 0.90
18 600050 1,175,944.00 0.90
19 601818 1,089,160.00 0.83

42

53




ntﬁ ki5 EE

Chang din kasen M

20 601106 978,823.00 0.75
7.4.2 2% 20

D)
1 600036 7,350,942.40 5.61
2 601328 5,089,858.08 3.88
3 601398 4,983,245.81 3.80
4 601088 4,633,895.56 3.54
5 601988 4,168,499.57 3.18
6 600028 3,394,581.19 2.59
7 600550 3,174,515.39 2.42
8 000758 2,801,216.28 2.14
9 601601 2,698,410.66 2.06
10 600019 2,549,574 .31 1.94
11 000002 2,215,604 .86 1.69
12 600030 2,041,724.54 1.56
13 600050 1,902,870.81 1.45
14 000898 1,890,102.63 1.44
15 000423 1,848,341.58 1.41
16 000778 1,847,839.03 1.41
17 601288 1,791,778.84 1.37
18 601668 1,634,100.54 1.25
19 600900 1,575,808.10 1.20
20 000024 1,424,123.95 1.09

43 53




@ KEEE

Chang Kin Aaset Masagemser

7.4.3

55,464,688.55

92,115,784.15

44 53




{ kS

Chang Kin Aaset Masagemser

1 250,000.00
2 259,091.69
3 121,855.69
4 1,048.38
5 19,387.38
6
7
8 651,383.14
7.9.4
7.9.5.1
7.9.5.2

7.9.6

45

53



ntﬁ ki5 EE

Chang din kasen M

§8
8.1
)
7,386 12,748.66 94,161,611.90 100.00%
8.2
1 667,143.00 0.71%
2 645,349.00 0.69%
3 550,016.00 0.58%
4 494,700.00 0.53%
5 314,021.00 0.33%
6 300,024.00 0.32%
7 297,008.00 0.32%
8 291,865.00 0.31%
9 200,046.00 0.21%
10 200,006.00 0.21%
8.3
286,271.06 0.30%

46

53



ntﬁ ki5 EE

Chang din kasen M

§9

(2010 03 26 ) 743,255,611.35

131,261,644.94

8,914,023.10

46,014,056.14

94,161,611.90

47 53



@ KEEE

Chang Kin Aaset Masagemser

10.1

10.2

10.3

10.4

10.5

10.6

10.7

2011 2 9

2011 115
2011 1 31

§ 10

48

53



@ KEEE

Chang Kin Aaset Masagemser

116,872,163.57

79.28%

99,341.16

80.01%

30,543,366.73

20.72%

24,816.58

19.99%

[1998]29
[2007]48

NOOW N R

1

49

53




nt]‘i _Jc"f 5 E?

Chang Nin kst Hsa

10.8

1 2011-01-04
2010

2 2011-01-15

3 2011-01-15

4 2011-01-15

5 2011-01-15

100

6 2011-01-24
LOF 2010

7 2011-03-07

8 2011-03-09

9 2011-03-12

10 2011-03-18

50

53




{ kS

Chang Kin Aaset Masagemser

113 @ ”
11 2011-03-30
100
12 LOF)2010 2011-03-31
113 . 2011”
13 2011-04-01
4
14 2011-04-11
100
15 2011-04-21
LOF) 2011
16 2011-04-23
100
LOF
17 2011-05-06
100
18 (LOF) 2011 2011-05-10
1
19 2011-05-31

51 53




W8

KIEEE

Chang Kin Aaset Masagemser

20 2011-06-10

21 2011-06-18

22 2011-06-21
“ 2011 ”

23 2011-06-28

52

53




@ KEEE

Chang Kin Aaset Masagemser

11.1

1

2 100
3 100
4 100
5

6

11.2

11.3

§ 11

53

LOF
LOF
LOF

53

2011 8 27



