50

50



50

2015 6 3 2015 1128

85%
80%
50
S50A 50B 50
S0A
50B



50




50

S0 e ———— 33



50




50

50



50

A W N

50

50
50
50
50
50A 508
2012 12 28
2013 6 1
2013 3 15
2006 6 8
20014 7 7



50

16

17

18

19

20

21

22
23

24

25

26

27

28

50
S0A

508

50
50

50



50

29

30

31

32

33

34

35

36

37



50

38

39

40

41

42

43

44

45

46

47

48

49
50
51

52

53

T+n

50



50

50

54
55

56

57

58

59

60

61
S50A
50
62
63

64

65
66

50 S0A

50
50 50A
S0A 50B
50 1 S50A
1 50B
T

50B

50B

10%

50B



50

67
68

69

70

71

50A

50B



50

10D

18 A 21

010 82019988

010 82255988

[1999]6
26 18900
41%
33%
13% 2015 6

19

1999

13%

3



50

2004

10



50

PECC

ABF
2007 2009

CFA

2007 8

10



50

, CAIA
2004 10
2005 1
EMBA
2005 8

11

1992

9

2007

800

2013

8



50

LOF

CFA
2006 2
4.
1972 6
2007 8
50
5
EMBA
CFA
CFA

2013 7

12



50

LOF

10

11

12

- N O <

13



50

14



50

15



50

16



50

1983 10 31

95566
010 66594942

1998

60

QDI

2015 3 31
303 QDII 25

17

1998 24

110

QFII

328

RQFI|



50

2007

“ ISAE3402”

“ SAS70” “ AAF01/06” “ ISAE3402”
2013
“ SSAELG”

18

SSAE16”



50

18

100088
010 82019799 82019795
010 82255981 82255982

010 66594904
010 66594946
95566

www.boc.cn

19

21



50

17

17

010-50938888
010-66210938

112 2 302

69 A 15
021 58773177
021 58773268

1 17 01-12
1 17 01-12

010 58153000
010 85188298

20



50

“ 50 " 50
“ 50A " 50
“ 50B " 50A
50B 11
1
50 20%
50 80% 11
50A 50B
50 80%
2 50
50 50A 50B
50A 50B
3 50A 50B 50
4
50 50A 50B
50 11
50A 50B

S0A 50B 11

21



50

50

50
50
5
50A
50A
508
1
2 S0A
+3.5%" Ra
1.000
3
S0A
4 S0A
50A

S0A

508
508
50A
50
Ra
50A
508
50B
50A

S0A

S0A

22

50

50

S0A

508

S0A

S0A

50
11

50B

Ra
50A

S0A

50A



50

T 50
50
50
50
T S0A

NAV, 1+ RJ/N x t
NAVs=2x NAV-NAV,

NAV T
NAV, T
NAV: T
R, 50A
N
t 50A
T
}
50A
4

50
S0A
508

S0A

S0A

50A

50B

23

50B

S0A

50

50

508

t=min{

508

S0A



50

2015 6 3 2015 1128

1
2
3
1
50
20% 50 80% 11
S0A 508
(
)
50
S0A 50B
50 S0A 50B

24



50

1.00
1.00
1.00%
M
M<50 1.00%
50 < M<100 0.60%
M= 100 1,000
= /1
= + /
/
100,000 1.00%

50

25




50

100,000/ 1+1.0% 99,009.90

100,000-99,009.90 990.10

99,009.90+50 /1.00 99,059.90

5,000,000 1,000
500

1000.00

5,000,000-1,000 4,999,000

4,999,000+500 /1.00 4,999,500

100,000 1.00%
50

26




50

100,000/ 1+1.0% 99,009.90

100,000-99,009.90 990.10

99,009.90+50 /1.00 99,059.90

99059

99,059x 1.000=99,059.00

99,009.90+50-99,059.00=0.90

+ /
/
5,000,000 1,000
500
1000.00
5,000,000-1,000 4,999,000
4,999,000+500 /1.00 4,999,500
3 50 50A 50B
20%
50 80% 11 S50A
50B
50 = x20%
50A = x80%x%0.5

50B = x80%x%0.5
27



50

50 S50A 50B

50,000
50,000 1

100

28



50

29



50

2 200

10 10

30

20 200
5000
60

30



50

50 S0A 508

50 S0A 508
50 S0A
3
1 50 50A 50B
50 S0A
50

50B

2 50 50A 50B

10%
3 50 50A 50B

31

50B

50B
50

S0A



50

50 S0A
50B

50 S0A 508

32



50

50

S0A 50B
50
50
50
50
50
50

50

50
50

33



50

50
50 1] ” 1] ”

50



50

50
50

T+1
T+2

35



50

50,000.00 50,000 1
100.00

M

M<50 1.20%

50 < M<100 0.80%

M= 100 1,000
50
25%
N

N<1 0.50%

36




50

1 < N<2 0.25%
N2> 2 0.00%
50
50
50
= 1

37

50

50



50

100,000
1.010

50

100,000

NAV

1.010

100,000/ 1+1.2% =98,814.23

100,000-98,814.23 1,185.77

98,814.23/1.010 97,835.87

100,000
1.010

50

100,000

NAV

1.010

100,000/ 1+1.2% =98,814.23

100,000-98,814.23 1,185.77

98,814.23/1.010 97,835.87

97,835

97,835x 1.010=98,813.35

100,000-1185.77-98,813.35=0.88

50

50

38




50

50,000.00 50
50 1.150

=50,000.00x1.150=57,500.00
=57,500.00%0.5%=287.50
=57,500.00-287.50=57,212.50

50,000.00 50
50 1.150
3 50
50 3
T
T+1
T 50 T IT
1 50
50
1 50
50B
11 50
2 50
2 T 50
T+1
50
3 T 50

T+1
39

0.8

0.8

57,212.50

T+2

S0A

50



50

1 2 356

50

50



50

S0A

€Y

)

50

50

50B 10%

S0A 508

41

10

50



50

20

50

42



50

50

50

50

50

S0A

50

50

50B



50




50

50

S0A

508

50

1:1

50A
50
50
508 "
80% 1 1
508B
1:1
50A
50
50 50A
3

20%

50B

S0A

1:1

50A

50

50B

50

508



50

100

50000

50A 508

50 50A

46

1:1

50

508



50

47



50

4%

3%

50

85%

S%

80%

S%

0.35%

10%



50

0.35%

50

4%

49



50

x 5%

S0A 50B 50

508

o o AW N

50

x 95%+

S0A

50



50

20

0.5%

10

10

40

10

51

BBB

10

85%

10%

( BBB)

80%

3%

S%



50

11

10%

100%

20%

20%
12
13

52

10



50

53



50




50

55



50

56

1-7



50

€Y

0.001

57



50

)

®3)

(4)
®)

(©)

Q)

58



50

€Y

)

©))

(4)

€y

)

50A

®3)

(4)

®)

50
50B 0.25%
50
50B 0.5%

59

S0A



50

50
50B 0.001

60

50A



50

50 50A 50B
50 S0A 50B

S0A
508

61



50

50

1
2
3
4
50A
50A 1.000
50 50A
50
50
50A 508
50A 1.000
1 50A
NUM, = NUM,
NAV = NAV - 0.5" (NAV, - 1.000)

S50A

_NoM,  (Nav, - 1.000)
NAV

NUM , 50A

62

11

50A

50

50
50

50
1:1

50



50

NUM , 50A

NAV 50A

NAV 50

NAV 50

2 50B
3 50

NAV = NAV -0.5" (NAV, - 1.000)

50 50
0.5" NUM ~ NAV, -1.000)
) NAV
NAV 50
NAV 50
NUM 50
50 = 50
50 + S0A
50
50 50A 50
1 1
1
50 1.500
508 0.250

50 1.500

63



50

50
2
3
4
50
50
1 50A
2 50B
50B
50B
50
508
50
NUM , = NUM,
NAV, = NAV,
NAV = NAV,
508B
NUM, = (NAV, - NAV, )
NAV
NUM

S0A

50B

1.500

50

1.500

S0A

S0A

50

50B

S0A

50

50B

1:1

50B

508



50

NUM , 50B

NAV, 50B
NAV, 508
508
NAV, 50A
50A
NAV, 50A
NAV 50
50B
1 1
1
3 50
50
50
NAV = NAV,
o T e
NAV
50
- 50
50 + 508
50
NAV -
NAV 50
NAV, 50A
NUM 50

NUM 50

65

50

50

50



50

50

2 50
1 1
1
50B 0.250 0.250
1
50B 0.250
2
50 50A
50B

3
4

50B 0.250

50A 50B 50

50A 50B 1:1
50 50A 50B
1 50A
50 50 50
50 50
50B 0.250 50
50A 50B
1 50B
50B 50B

W, = N " NAV,

1.000

66



50

NUM , 508
NUM , 50B
NAV, 508
2 50A
i 50A 508
i 50A
50A 50
iii 50A
50
NUM, = NUM,
50A 50
_ NUM, ~ NAV, - NUM, ~ 1.000
1.000
NUM , 50A
NUM 5 508
NUM , 50A
NAV, 50A
3 50
50
NUM = NAV
NUM =
1.000
NUM 50
NUM 50
NAV 50

67

1:1

S0A

50



50

50

= 50
50 + S0A
50

50 S0A 508
1 1
1
S0A 50B 50
1

68

50



50

50A
50A

50

S0A

S0A
50

S0A
S0A
50
S0A
50
50B

S0A

S0A 50B
50B
50B
50A 50B
50B
50
50B
S0A 50B
50 1
50B
50B /
50B
S0A
X S0A 50B
50B 50

69



50

S0A

50B

70



50

© o0 N o o B~ w NP

I
(N =)

T

Ex 1.0%+

71

1.0%

0.22%

2-5



50

H Ex 0.22%+
H
E

H Ex 0.02%+

10

0.02%

72

11

2-5



50

73



50

31

12

o - .o ©

74



50

— N m < W

75



50

45

76

15



50

90

60

15

7



50

— AN OO < 1O O© I~ o

10

11

12

13

14

15

16

17

18

19
20

21

78



50

22
23
24
25
26
27
28
29

30
31

S0A

50 S0A

50B

30

79

508



50

10

80



50

81



50

82



50

S50A
50A
S50A

50

50
50

83



50

50B

50B
50 S0A

50

50

50B

50

S50A

50A



50

50A

50B
50
50B
50

50

50

50A

50
1.000

50
50B
50A
50

S50A

50A

50B

S50A

S50A

50B

50A
50

50

0.250
50B
S50A

85

50B

50B

50A

1.500

50B

50B

50B

50B

50A

S0A

50



50

S50A 50B 50A
50B 50

50 S50A 50B
50
50A 50B
S50A 50B

50 S50A 50B

50 S0A 50B

S50A 50

86



50

87



50

88

30



50

N MO I W

15

89



50

10
11

12

13

14

15

90



50

16

17

10
11

12

13

91



14
15

16

15

17

18

19

20

21

22

23

24

25

26
27

30

92



50

93



50

10

11

12

13

14

15

16
17

18

19

20

15



50

21

22

508

S0A

50

— AN O <

95



50

©O© N~ o O

50B

S0A

50

— N M <

©

50B

50A

10
11

96



50

508

12

13
14

10%

10%

10%

10%
50
10%

10%

50

97

S0A

S0A

508



50

60

30

60

60

10%

10%

10%

10

10%

10

10%

10%

10

10%

30

98

10%



50

- N ™ <

99



50

50

50

50

S0A

S0A

50B
50% 50%

S0A 50B
50% 50%

50B

100



50

50

50 S0A
50%

50%

S0A

101

50B

30

50B



50

50%

2/3

50B

50B

102

50

50

S0A
50%

S0A
2/3



50

103



50

30

— AN o <

104



50

105

15



50

3%

85%
80%
5%

5%

106

10%



50

0.5%

10

40

10

10

85%
80%

3%

10%

20

10
BBB ( BBB)

5%

107



50

10%

100%

20%

20%
12
13

14

10

108



50

109



50

110



50

111



50

30

112

15



50

0.25%
0.5%

113



50

— N o <

60

114



50

— N M <

115



50

24

8:30-17:00
010 62350088 400-888-2666

www. csfunds.com.cn

services@csfunds.com.cn

Email

116



50

117

http://www.csfunds.com.cn



50

50
50

50

118

2015 6 26



