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1 -593,153,853.97
2 -133,275,669.42
3 / -0.3965
4 -332,426,169.87
5 / -0.2279
6 1,125,979,001.91
7 / 0.772
8 -40.93%
9 -34.07%
10 199.17%
1 3 1-3| 2-4
2

-13.16% 0.0240 -18.35% 0.0279] 5.19% -0.0039

-13.26% 0.0239 -21.66% 0.0266/ 8.40% -0.0027

-34.07% 0.0227 -37.48% 0.0248] 3.41% -0.0021

-19.00% 0.0194 -17.65% 0.0210] -1.35% -0.0016

158.16% 0.0153 169.64% 0.0166| -11.48% -0.0013

199.17% 0.0126 59.87% 0.0147 139.30% -0.0021
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[1999]6 1999 3

10000
41%
33%
13% 13% 2008 6 30
2002 12
2007 9
2008 2
1971 10 EMBA
2005 8
2008 1 3
2008
2008
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-34.07%

2008

0.772
-37.48%

2008

37



2008 1 1 2008 6 30

2008 8 28

2008 7 37



2008 6 30 2007 12 31
103,632,157.41 111,077,319.24
1,099,172.26 4,017,886.86
660,000.00 660,000.00
1,017,639,942.12 1,820,246,944.57
766,271,668.92 1,426,686,073.57
251,368,273.20 393,560,871.00
2,740,091.02 1,130,435.58
4,838,931.69 6,191,583.56
181,440.00 0.00
203,362.47 1,087,543.91
1,130,995,096.97 1,944,411,713.72
477,784.93 15,881,723.41
1,461,194.71 2,400,899.38
243,532.47 400,149.91
2,409,816.48 1,690,057.40
2,600.00 2,600.00
421,166.47 380,150.26
5,016,095.06 20,755,580.36
1,458,405,171.78 1,642,739,781.87
-332,426,169.87 280,916,351.49
1,125,979,001.91 1,923,656,133.36
1,130,995,096.97 1,944,411,713.72

2008 6 30 0.772 2007

1.171

2008

37




2008

2007

6,252,213.92

1,472,806.61

717,831.52

260,330.32

5,534,382.40

1,212,476.29

-111,326,314.94

213,174,270.09

-114,309,167.03

211,245,041.94

-2,591,802.40

-443,114.58

856,461.06

0.00

4,718,193.43

2,372,342.73

-459,878,184.55

-5,298,818.64

386,336.01

269,940.75

-564,565,949.56

209,618,198.81

10,839,392.89

3,205,081.59

1,806,565.49 534,180.20
15,127,036.89 3,526,659.25
636,825.42 291,005.76
636,825.42 291,005.76
178,083.72 181,574.06

28,587,904.41

7,738,500.86

-593,153,853.97

201,879,697.95

2008

37




2008

1,642,739,781.87 280,916,351.49 | 1,923,656,133.36
0.00 -593,153,853.97 -593,153,853.97
-184,334,610.09 -20,188,667.39 -204,523,277.48
99,610,997.06 4,933,886.93 104,544 ,883.99
-283,945,607.15 -25,122,554.32 -309,068,161.47
0.00 0.00 0.00
1,458,405,171.78 -332,426,169.87 | 1,125,979,001.91
2007
241,193,399.89 215,303,522.66 456,496,922.55
0.00 201,879,697.95 201,879,697.95
122,883,376.86 25,642,271.29 148,525,648.15
289,648,017.02 74,830,059.40 364,478,076.42
-166,764,640.16 -49,187,788.11 -215,952,428.27
0.00 -246,774,811.26 -246,774,811.26
364,076,776.75 196,050,680.64 560,127,457.39

2008

10

37
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2000 7 1

/C )

/C )

/C )

/C )
2007 7 1

/C )
1.5%
0.25%
2007 7 1
2007 7 1

2008 16 37



/C )
/( )

[2002]128
[2004]78
[2005]11 C ) [2005]102
[2005]103
[2007]84 «C )
2008 « )

20%

2008 17 37



50%

20%
2007 5 30 0.1%
2007 5 30 2008 4 23 0.3% 2008 4
24 0.1%
¢* )
1
2008 2007

2,051,099,581.89 51.47%  294,414,155.61 20.57%
19,811,767.10 43.34% 25,631,893.40 25.52%
0.00 0.00% 120,000,000.00 50.00%
1,187,994 .45 100.00% 0.00 0.00%
1,743,419.01 52.29% 240,558.28 20.94%

2

2008 18 37



1.5%
><1.5%/
10,839,392.89 2007
3,205,081.59
2
0.25%
><0.25%/
1,806,565.49 2007
534,180.20
3
2008 6 30 103,632,157.41 2007
6 30 58,172,096.28
689,295.77 2007 219,622.35
4
5)
1
2008 6 30 2007 6 30
14,109,387.26(10,892,446.96 0.97% 0.00 0.00 0.00%
2
2008 2007

2008

19

37




2008 6 30

/C )

1,055,966,084.94 766,271,668.92 | -289,694,416.02
251,786,871.61 251,368,273.20 -418,598.41
39,922,888.00 39,602,273.20 -320,614.80
211,863,983.61 211,766,000.00 -97,983.61

1,307,752,956.55

1,017,639,942.12

-290,113,014.43

2008 6 30

/C )

2,192,821.24

2,740,091.02

547,269.78

2008 6

30

4,811,929.87

26,491.58

445.14

64.80

0.30

4,838,931.69

2008 6

30

2,407,404.08

2,412.40

2,409,816.48

2008 6

30

250,000.00

169,070.72

1,800.75

295.00

421,166.47

2008

20

37




2007 12 31 1,642,739,781.87 1,642,739,781.87
99,610,997.06 99,610,997.06

0.00 0.00

283,945,607.15 283,945,607.15

2008 6 30 1,458,405,171.78 1,458,405,171.78

2008

2,039,184,874.91

2,153,494,041.94

-114,309,167.03

2008

428,299,876.09

422,372,327.85

8,519,350.64

-2,591,802.40

2008

1,187,994.45

331,533.39

856,461.06

2008

-460,961,242.53

1,334,690.39

-251,632.41

-459,878,184.55

2008

21

37




2008

383,117.91

3,218.10

386,336.01

25%

0.5%

25%

2008

15,122,911.89

4,125.00

15,127,036.89

2008

134,261.40

34,809.32

9,000.00

13.00

178,083.72

2008 6

30

600089

08/6/30

08/7/1

14.96

15.24

1,499,898

29,405,512.07| 22,438,474.08

000422

08/6/30

08/7/1

17.16

17.47

749,910

12,656,807.68 12,868,455.60

42,062,319.75 35,306,929.68

2008
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10%
10%

2008 23 37



35%-75%

20%-60% 5% 2008 6 30
2008 6 30 2007 12 31
( ) ( )
- 766,271,668.92 68.05% 1,426,686,073.57 74.17%
- 251,368,273.20 22 .32% 393,560,871.00 20.46%
- 2,740,091.02 0.24% 1,130,435.58 0.06%
1,020,380,033.14 90.62% 1,821,377,380.15 94.69%
2008 6 30 50
5,461 (2007 12 31 7,575 )
50
5,461 (2007 12 31 7,575 )

2008

24 37



2008 6 30 1 1 5 5
103,632,157.41 0.00 0.00 0.00 103,632,157.41
1,099,172.26 0.00 0.00 0.00 1,099,172.26
160,000.00; 0.00 0.00 500,000.00 660,000.00
221,980,000.00 23,396,406.00 5,991,867.20 766,271,668.92 1,017,639,942.12
0.00 0.00 0.00 2,740,091.02 2,740,091.02
0.00 0.00 0.00 4,838,931.69 4,838,931.69
0.00 0.00 0.00 181,440.00 181,440.00
0.00 0.00 0.00 203,362.47 203,362.47
326,871,329.67| 23,396,406.000 5,991,867.20| 774,735,494.10| 1,130,995,096.97
0.00 0.00 0.00 477,784.93 477,784 .93
0.00 0.00 0.00 1,461,194.71 1,461,194.71
0.00 0.00 0.00 243,532.47 243,532.47
0.00 0.00 0.00 2,409,816.48 2,409,816.48
0.00 0.00 0.00 2,600.00 2,600.00
0.00 0.00 0.00 421,166.47 421,166.47
0.00 0.00 0.00 5,016,095.06 5,016,095.06
326,871,329.67, 23,396,406.000 5,991,867.20| 769,719,399.04 1,125,979,001.91
2007 12 31 6 6 1 1 5
111,077,319.24 0.00 0.00 0.00 111,077,319.24
4,017,886.86 0.00 0.00 0.00 4,017,886.86
160,000.00 0.00 0.00 500,000.00 660,000.00
129,813,000.00, 29,661,000.00234,086,871.00| 1,426,686,073.57| 1,820,246,944.57
0.00 0.00 0.00 1,130,435.58 1,130,435.58
0.00 0.00 0.00 6,191,583.56 6,191,583.56
0.00 0.00 0.00 1,087,543.91 1,087,543.91
245,068,206.10, 29,661,000.00234,086,871.00| 1,435,595,636.62 1,944,411,713.72
0.00 0.00 0.00 15,881,723.41 15,881,723.41]
0.00 0.00 0.00 2,400,899.38 2,400,899.38
0.00 0.00 0.00 400,149.91 400,149.91
0.00 0.00 0.00 1,690,057.40 1,690,057.40
0.00 0.00 0.00 2,600.00 2,600.00
0.00 0.00 0.00 380,150.26 380,150.26
0.00 0.00 0.00 20,755,580.36 20,755,580.36
245,068,206.10, 29,661,000.00234,086,871.00| 1,414,840,056.26| 1,923,656,133.36
2008 25 37



2008 6 30 25
172 (2007 12 31 76 )
25 172
(2007 12 31 76 )
3
2000 1 1 2007 6 30
38 —
2007 1 1 2007 6 30
2007 1 1 2007 6 30
2007 1 1 200 1 1 2007 6 30
2007 6 30
/

456,496,922 .55 207,178,516.59 560,127,457.39
0.00 -5,298,818.64 0.00

456,496,922.55 201,879,697.95 560,127,457.39

¢ /¢ ) “
¢
. P o
. oy
. P -

2008

26 37




766,271,668.92 67.75%

251,368,273.20 22.23%

2,740,091.02 0.24%

0.00 0.00%

104,731,329.67 9.26%

5,883,734.16 0.52%

1,130,995,096.97 100.00%

A 18,500,000.00 1.64%
B 46,233,000.00 4.11%
C 334,347,816.32 29.69%
o) 52,152,923.97 4.63%
C1 0.00 0.00%
C2 0.00 0.00%
C3 17,020,000.00 1.51%
C4 24,297,854.40 2.16%
C5 7,250,000.00 0.64%
C6 34,615,000.00 3.07%
C7 84,102,119.58 7.47%
C8 114,909,918.37 10.21%
€99 0.00 0.00%

D 21,862,000.00 1.94%
E 54,016,657.60 4._.80%
F 76,501,326.40 6.79%
G 51,310,000.00 4_56%
H 53,491,935.00 4_75%
1 87,370,933.60 7.76%
J 10,812,000.00 0.96%
K 0.00 0.00%
L 11,826,000.00 1.05%
M 0.00 0.00%
766,271,668.92 68.05%

2008
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1 601398 8,000,000 39,680,000.00 3.52%
2 600062 1,400,000 36,890,000.00 3.28%
3 000768 2,000,000 34,040,000.00 3.02%
4 000759 3,400,000 32,844,000.00 2.92%
5 000028 2,000,000 32,700,000.00 2.90%
6 000063 500,000 31,300,000.00 2.78%
7 601186 2,999,910 28,079,157.60 2.49%
8 600820 3,125,000 25,937,500.00 2.30%
9 000729 1,500,000 25,200,000.00 2.24%
10 600750 2,000,000 24,520,000.00 2.18%
11 600036 1,000,000 23,420,000.00 2.08%
12 002073 1,400,000 23,352,000.00 2.07%
13 600089 1,499,898 22,438,474.08 1.99%
14 600795 3,400,000 21,862,000.00 1.94%
15 600019 2,500,000 21,775,000.00 1.93%
16 600087 2,900,000 21,228,000.00 1.89%
17 600518 2,496,989 20,799,918.37 1.85%
18 002024 499,950 20,647,935.00 1.83%
19 601006 1,500,000 20,415,000.00 1.81%
20 600050 3,000,000 20,010,000.00 1.78%
21 000860 1,250,000 18,500,000.00 1.64%
22 600966 2,000,000 17,020,000.00 1.51%
23 000858 900,000 16,398,000.00 1.46%
24 601898 1,000,000 15,980,000.00 1.42%
25 600028 1,500,000 15,225,000.00 1.35%
26 601088 400,000 15,028,000.00 1.33%
27 600018 2,991,318 14,358,326.40 1.28%
28 000422 749,910 12,868,455.60 1.14%
29 002080 750,000 12,840,000.00 1.14%
30 601318 250,000 12,315,000.00 1.09%
31 600017 1,000,000 12,010,000.00 1.07%
32 600030 499,830 11,955,933.60 1.06%
33 600037 900,000 11,826,000.00 1.05%
34 | 000002 1,200,000 10,812,000.00 0.96%
35 002216 249,939 10,554,923.97 0.94%
36 601111 1,000,000 8,490,000.00 0.75%
37 000698 499,960 7,514,398.80 0.67%
38 002106 500,000 7,250,000.00 0.64%

2008
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39 002204 249,950 4,271,645.50 0.38%
40 600458 500,000 3,915,000.00 0.35%
2% 20
1 601398 108,129,931.38 5.62%
2 000768 74,014,413.40 3.85%
3 601088 69,648,618.69 3.62%
4 600028 64,295,463.27 3.34%
5 000860 63,490,890.29 3.30%
6 600019 61,456,110.68 3.19%
7 601898 59,437,566.51 3.09%
8 600036 57,434,130.87 2.99%%
9 600820 57,108,381.60 2.97%
10 600100 53,909,178.70 2.80%
11 002187 52,927,989.82 2.75%
12 600087 52,846,330.83 2.75%
13 601111 51,697,607.60 2.69%
14 000759 50,601,722.42 2.63%
15 600316 50,433,056.18 2.62%
16 601390 48,935,509.04 2.54%
17 000800 48,322,133.26 2.51%
18 000401 47,711,758.24 2.48%
19 000729 46,619,880.75 2.42%
20 000876 46,578,315.99 2.42%
21 600426 44,222 ,892.36 2.30%
22 600037 40,335,220.37 2.10%
23 002080 39,055,595.49 2.03%
24 000930 39,038,789.45 2.03%
2% 20
1 601398 107,921,826.17 5.61%
2 002024 84,306,140.64 4_.38%
3 600036 81,479,383.00 4._24%
4 601088 74,290,876.91 3.86%
5 600048 71,690,279.67 3.73%
6 600029 53,841,971.97 2.80%
7 600000 52,433,672.95 2.73%
8 600694 49,684,085.84 2.58%
9 600050 48,246,506.51 2.51%

2008
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37



10 601318 47,241,989.40 2.46%
11 002122 46,056,330.26 2.39%
12 600508 45,481,134.97 2.36%
13 000876 45,464,064 .46 2.36%
14 600557 43,885,411.22 2.28%
15 600058 43,805,526.96 2.28%
16 000690 42,693,405.15 2.22%
17 002187 42,153,820.97 2.19%
18 600426 42,125,280.25 2.19%
19 600316 41,659,420.92 2.17%
20 000568 40,490,836.61 2.10%
21 600100 40,060,814.13 2.08%
22 600011 39,244,043.51 2.04%
23 601390 38,967,162.83 2.03%
1,954,040,879.82

2,039,184,874.91

33,610,406.00 2.98%

211,766,000.00 18.81%

0.00 0.00%

5,991,867.20 0.53%

0.00 0.00%

251,368,273.20 22.32%

1 06 13 101,050,000.00 8.97%
2 07 24 90,702,000.00 8.06%
3 99 23,396,406.00 2.08%
4 07 13 20,014,000.00 1.78%
5 20 10,214,000.00 0.91%

2008




580019 CwB1 108,373 195,396.52 0.02%
580022 CcwB1 234,330 893,734.62 0.08%
580023 CcwB1 214,415 798,695.88 0.07%
580024 cwB1 712,000 852,264.00 0.07%
2,740,091.02 0.24%
580019 CcwB1 108,373 308,178.04
580022 CwB1 234,330 565,622.45
580023 CwB1 214,415 263,119.17
580024 CcwB1 712,000 1,055,901.58

660,000.00

181,440.00

4,838,931.69

203,362.47

5,883,734.16

0.00

14,109,387.26

0.00

14,109,387.26

2008

31 37




76,722

19,008.96
1,458,405,171.78 100.00%
114,524,853.68 7.85%
1,343,880,318.10 92.15%
1,313.73 0.00%
2002 9 18 3,166,886,000.00
1,642,739,781.87

99,610,997.06

283,945,607.15

1,458,405,171.78

2008
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2008

2008 358

2008

2008

2008

3 17
7 4
1 3
3 29

2008 33 37



37

34

2008



2008 1-6
2,051,099,581.89 51.47% 1,743,419.01 52.29%
845,082,994 .55 21.21% 686,634.26 20.59%
151,378,266.86 3.80% 128,669.94 3.86%
382,565,229.99 9.60% 325,180.48 9.75%
554,575,116.75 13.92% 450,597.92 13.51%
3,984,701,190.04f  100.00%  3,334,501.61  100.00%
2008 1-6
19,811,767.10 43.34% 0.00 0.00%
25,902,578.00 56.66% 0.00 0.00%
45,714,345.10 100.00% 0.00]  0.00%
2008 1-6
1,187,994.45 100.00%
1,187,994.45 100.00%
2008 4 29
/
1 2008-01-15
2 2008-02-01

2008

35

37




3 2008-02-23
4 2008-03-06
5 2008-03-10
6 2008-03-10
7 2008-03-21
8 2008-04-02
9 2008-04-08
10 2008-04-14
11

2008-05-09
12 2008-05-23
13 2008-05-28
14 2008-06-02

2008
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http://www.csfunds.com.cn
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