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5 FTAT B 24 1 M K R B6 5(2005) 25 176 550 RS T LASGIE . 48 1) FEIE
W%, CERAGEAME R EANE B 4 5G4 W) T 2005 412 1 1 H
AR, B A H B R AU Ay 6,201,862,692.93 i Ry i, I
NI 0F SRR T A 3,748,427.01 I SE G A . ATEG IS B N A5 S 4
EHAWIHE AR, FESFEE N5 8AT B A7 B2 W (LR ek« s i
177 )

AR GG T AN B SR BTG R B  SE G A A A Gt T A (R S
RIS SIS BRI A ) I SR, AFE4T 2007 454 A 2 H
BEAT T R YRy, 720 ELBih 1.894180534, JT- 2007 4 4 H 3 HHT 7748
B

M A N RSERERIE SR B0 3 4000 A A T (R S TR 5 3 ¢
HERE A ) IA E , AFEE MBI HE R T RE RIiFmsitE & TR,
BHEE A RIEATERAT BT mREE . E6E Saift. Akft. [, AT 5=,
AT B LA 28 B E I 2 v R S I e il T L. IR
WL, ARG H A G IR 0™ A8 8™ 1 60%-95%, M. 1%,
B T U DL R R R 4 A0 VR R G B I At S i L T R
59-40%, JLrt, FEE ORI DL F B8 T — R LAY IR BUR 5275 (1 Lol 5 o
MG T B4 08 P21 I 5% (ERES PR B R, AKEG A B KRS
5] 2 W28 D I U RIE 25 T 3% B B B AR Ak, S I IR G W P e S L i S 0
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T IR P Z RN RC L] o ARG Rl 5 LU HE ) MSCI L A Ji
FEHIXT5% + {5 HEH X 20% + —4F & WA % X 5%.
6.4.2 TR R K g LA
ANFE G IR I 45 R % 44 IR B T+ 2006 4 2 H 15 H AR (1 (il 2 - ) —
SEARUENTY AN 38 T EAR S TIHEN] . LS A A s T HE N IR R . Alkgs
IR T g g DA R I At AE DGR 8 (BL R & RR “ Akt e ” )y ERE R S A%
[2010]5 5 CUF S5 HE ¥ 3 4 {5 M % XBRLASIHR 55 3 5 <A FEAR 5 ML AR FE R 15>)
HrEE SR R 2x T 2007 4F 5 F 15 H A 1 GEFR 80t e 2 v B 45 48 5 1)
A T A I SRR J P R L B A5 ) ) A [EIE MR 2 Ao (0 T A 45
B 6.4.4 FT 517 (1L GA T S 45 B VB 1A S A 4 1 o
6.4.3 JEE ANV S vHAE ) B HoAbAT S 5E 1 75 B
ARFE 4 2011 PAEFEM SSARE TS A ST HE NI R, BUSE, 5B e e
T ARG 2011 4F 6 JJ 30 HIWWS5IRGEL LA & 2011 42 1 J] 1 H % 2011 4 6 JJ 30
H 2078 R R G (A8 B 15 100 45 A5 R
6.4.4 A EHAT KA M STBOR. SitHhivh s Bl —HE IR G AR — B i
A WIHTR IS BOR . Sl el — WA s A — 2
6.4.5 Z4E B IERI Ui B
AR AR T WA AR R A 2T 22 4
6.4.6 REKTT KR
6.4.6.1 AR & HIFA LRI )50 R B HA B KR 3 R R SRR R AL B AL 1% 1
28 A5 AR BAT PR DA 2 w) (BA R RIAR™ 2 ] )20210 4F B2 55— kI N I AR 2%
HOEL, JFT 2011 4F 5 H 4 Hyp EIE IS UEIS VT [2011]648 5 SCHEHE, AR
) Ji 1 2 o R L B AT )RR AT 0 A R 4 AT B DA W) 109% 1) BEAL
kg v AR A A AT IR A 7). %3500 0T 2011 4E 6 H 9 HAE [k
el UGUFIR. UEFRIN R S A 3 A TR R
6.4.6.2 ARG A 5 H S R A RIRAT 5 (& RER T

R AR EXEEIRFR
S R BT BR DT ] SEEE N EMPECH . RN
PREAAT RO AR AT PERIT”) HEEEAN EeURHLY

VE: R IRIRAZ ) B IE Ml 45 YU T Ay e MR M A k1T
6.4.7 AR 5 K b REAT ELIA ] R BR T A0 5
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6.4.7.1 L KRBT AL 5 B ICHAT AL 5
ARSI G AR A ) e B mT BT I N R A A3 3 ORI TS A8 B B G REAT AT

=

] o
6.4.7.2 B 7 RN
6.4.7.2.1 R&EHEH
Hfr: ARt
47 BRI
mH 201141 H1HE 2010E1H1HZ
201146 H30H 201096 H30H
gi@?ﬁéﬁ@%%ﬂiﬁﬁﬁﬁ 25,749,679.08 19,483,704.82
Horhe AT BN %
Y 77,875.61 67,588.62

Ve 1. R BERRAL AT — H R BB 1.50%FE 2 RT3 B BEBR (75057
R H=EX1.50% -+ 4 R8G H WA H W HRINIEGE ., E Ui — H IR
fH. HESHHARHWE, BHEWESH AR, %H,

2 F YR SR AR R BN B G B B LR 240 5 1) LA 1) e e 5 M LAY S 2 R
55 BRI S A A BT 12l P M < ST ) Bk e B 2 h 415, ANJE
I B WA 2 ITH

6.4.7.2.2 &I EH
Az Nt
S ] LR HAE
mE 20114E1H1AE 201041 H1AE
201156 H30H 20104E6 H30H
é?iflifEE@%gé?Eﬁi{&fB@%E 4,291,613.15 3,247,284.18

Vi AHEG HOFTAT BT R G I 0.25% KA 9 3 Vi B4 Sy 41 ik
WR: H=EX0.25%+ 4 RE, H O BEH NHE A SFEE o, E bui— H IR 7
. REFEERBHIME, BHEURSH AR, &AL
6.4.7.3 5 RB 7 #ATRAT I RL T 5 R 25 (& )AL 5

AR AR A B b BRI LU () oA R AR 5 DRI 5 AT AT 18] R 7 341
57 (5 ) A 5 o
6.4.7.4 HBREKTT R B AESHIE N
6.4.7.41 MEMAREEEHNZHEE RSB RAEEMHR

AR A 0 S b4 T B S0 1R P R TN TICAE [ A e P e AR R I 1
o
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6.4.7.4.2 |5 HIARFRE G EHEN Z S HASRER T BR AR SR 1H DL
BBy BN Z AN HA ORI T AR 5 IR I AR ERRFFAT A LE G
6.4.7.5 KRBT IRE BV BRAT 72 R 307 AL B0 B

Hfr: NIRRT
A5 LR T LA
RPy 2R | 20UFLALH 220146 H30H 201041 1 H %20104£6 H30H
AR ST ON BARE 2 R BN
AT )
F IR 441,964,467.96 2,236,104.09 252,554,642.04 1,533,917.20

T ARG IVRAT AR S AT NP EHAT R, 3T RN AR
6.4.7.6 AESTEAH NS5 KRBT A HIESFHITF L
AN G AN A P9 S B W] B B ) R A AR AR T N 2 5 ORI AR B IR R

IR L

6.4.7.7 F A IRERAT 5 S5 T A 1 B
AFEL ARG WA K b 4F ] EL I A o A oAt S A8 5 0
6.4.8 HIK (20114F 6 A 30 H) AEEFHNIEZRIES
6.4.8.1 BRIA T /38 AR UE 25 10 T AR R A7 (R 8 32 PR AE S
AR AT AR R FFAT DI 7 13484 52 A 55 11 77 30 52 BR [ AIE 55 o
6.4.8.2 HIAFEA R I S5 Uit 52 PR AR 22

i) L VAR NEMI W

g = fEp | M| Bkt | S iﬁ e | AR i
o | 4% | RM | BB | R | AW = & B {8 5
% % &
oA | 2011- | K% = 2011-
000876 g 06-29 | % 4] 5 19.95 07-05 21.95 999,987 | 19,188,513.47 19,949,740.65
17
. % %l [
600315 5@ 2010-1 g = 35.60 1,799,989 | 49,391,181.57 64,079,608.40
Ea 2-06 e

T AFEGHEE 2011 4F 6 H 30 H k35 LA b DR A A B 33500 e 7 A 5K Wi T A It

R B

6.4.8.3.1 HR4T R T A5 E[EW
BEARR WA 2011 42 6 F1 30 H 1l AFESHRAT AT 1E [RIAS S 450k

0 JG, WRAHAEAE AT 157
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6.4.8.3.2 2L 5 it %5 2 1E [

RIEG ARG WIR TR IERIEAE 5 RE,  WORAEAEAE N AT 1 57 o
6.4.9 H Bl T EAR A 43t S vt 4R R T B U I H A 2T

(1) 2 RrhfE

() ALAA S E T 1 4k TR

AL Fo A B V8 10 4 Rl 8 7 A0 A7 £33 S A 458 I ISR TRURT At 4 ik 67457, 3G
I E 5 2 SR (B AR ZE IR AN

(b) DA SHE T s Sl T

ARYETE A SO BT R i ek LA R S SRS RN, 2 o
IMEZH AT 53 2

Wm0 MR B BTEE R 1T ECREHEE) KR .

B RG HE (ML A R ) B (LG AR AR S ) PSR S
B 30— S G R T AR LA 0% 7 B A AT 1R B A

=R LA USRI b B LA AR DR SRR 5 (198 7 B A7 £ 11
MEA TG NAE) -

72011 45 6 H 30 H, AEEEFFAIILLA M i T em TR 8 75—
JERINAREA 2,571,932,524.20 G, J& T 5 R RN RH 228,854,349.05 T,
TIE T =2 R %. (201046 H 30 H: )24 2,119,569,468.60 Ji., 2
R4 184,224,275.75 7T, T SRR

TR I RIS R, AR SR AR DG B S A S (BT & 2 4 T 1 P
WS — RPN E )R, IETREBE NS R GRS— R.

TR RGBT RUE S, AT AH DG S A o 8 2 4 T 52 B
LI RZIDNG Sy =7 P S RE B ) =P = YN TR

(2) BRA SO ESL, AT TR H AHE 4 T 75 10 W 1) A F L =T

§7 WA EGME
71 HREEHRHEBMN
s, NRHoo
Eie) i H Kot b E e R E =R (%)
1| BEEHH 2,655,961,873.25 78.91
Hodr, s 2,655,961,873.25 78.91
2 | [ 144,825,000.00 4.30
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Hrp: i 144,825,000.00 4.30
P SCRFUF SR - -
3 | ARfTE R - -
4 | FNIREERT - -
e W R i SRR
KA ) i
5 | HUTHE R MG AT et 447,807,244.61 13.30
6 | HAhS T~ 117,156,885.50 3.48
7 | Al 3,365,751,003.36 100.00
7.2 WIRHAT LA KBB4 &
SRR NIRRT
AME ATk 5 A SHE HEEREEE] (%)
ARG RS B ik 8,632,973.88 0.26
B | ¥k 92,376,161.97 2.76
C | il 964,632,012.29 28.77
Co i YRk 308,119,032.45 9.19
c1l g, A KE 35,315,000.00 1.05
C2 K. FH - -
C3 Wt B 3,375,000.00 0.10
c4 | gy A fes T R 187,317,785.81 5.5
C5 LT 21,996,422.48 0.66
C6 )& &R 62,588,000.00 1.87
c7 LBk, B AR 282,155,298.61 8.42
c8 B2y, AW 63,765,472.94 1.90
C99 FLAD IS - -
D ML) S K A = R Y ) )
N4
E | &%k 10,540,000.00 0.31
F | &iliskin. ol 73,381,230.14 2.19
G | FEBEAN 397,654,282.60 11.86
H | it ER Y 313,640,155.00 9.36
|| &l PRESE 472,380,000.00 14.09
J | sk 150,612,282.26 4.49
K | #E& g5k 82,115,117.91 2.45
L | k53l 13,069,898.10 0.39
M | 255K 76,927,759.10 2.29
&t 2,655,961,873.25 79.23

VE: BLEATMSY HEL 2011 46 6 3 30 UM 217 ko S bty fic -
7.3 WKL So b A o B & B 1 E L R/ HE P B A A8 ISR SE BE B 4

S L VAR NEMT W

#E L
R | BEE | BEEK | %@ B | aghE | ooy I
1 600036 AT 12,000,000 | 156,240,000.00 4.66
2 600016 FAEARAT 25,000,000 | 143,250,000.00 4.27
3 600050 Fh [ B 26,800,000 | 140,700,000.00 4.20
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4 600887 PR Iy 7,500,000 | 124,875,000.00 3.72
5 601601 HER AR 5,000,000 | 111,950,000.00 3.34
6 000527 F LA 4,499,868 | 82,752,572.52 2.47
7 000651 ¥ ) HL 2 3,499,954 | 82,248,919.00 2.45
8 000848 FR R e 5,043,517 | 80,494,531.32 2.40
9 000061 &= 5,000,000 | 79,800,000.00 2.38
10 600361 R LR 8,615,636 | 75,645,284.08 2.26

TE: BEBTHARK T MRASR A AR GBI ITAT BRI, NP B 82 T www. ccbfund. en ¥

i (1A AR T IE S

7.4 MEHN B R A SR E R
7.4.1 B RA SHUE H YIRS 15E 2% Z0AT 20 & B8R A4

i) L VAR NEMI W

g | BRERY AR | AR EAER | SEMESTRRERY (%)
1 600050 Hh [ e 175,000,480.31 4.80
2 600016 RAHRAT 146,915,237.49 4.03
3 000063 PSR! 103,035,605.71 2.83
4 000848 PR R R 102,708,565.50 2.82
5 000527 FE AR 93,351,060.99 2.56
6 600570 ERG 91,233,117.05 2.50
7 601328 ACIARAT 86,402,245.90 2.37
8 600309 Ml 74 86,306,687.01 2.37
9 000651 ¥ HLAs 81,458,409.60 2.24
10 002155 SN 77,744,220.12 2.13
11 600036 FHRIERAT 73,193,190.65 2.01
12 000960 Bl A 72,061,712.77 1.98
13 600596 B e 70,490,056.53 1.94
14 600694 K A 67,338,255.08 1.85
15 600887 A A 64,949,049.81 1.78
16 002417 —Jtik 62,093,258.70 1.70
17 000568 VI 2 57,133,554.70 1.57
18 601006 KR 54,264,466.69 1.49
19 002161 S = 53,158,575.06 1.46

20 000402 & @bty 53,071,024.62 1.46

s R AN KNS ORAS AN T LLACHRD  ANARAIEAS 5 e o
7.4.2 RIFSEH SAUE H IRIE S B HE 296 BT 20 4 BIBCR BI4E

SRR NIRRT

g | BRERY JRELAFE | AR HEN | SHESRSRERS (%)
1 600125 BRI 132,696,595.53 3.64
2 000417 AR B 116,181,890.29 3.19
3 600585 TR 112,591,255.26 3.09
4 600415 JINTE 91,383,684.10 251
5 002073 A 89,809,542.65 2.47
6 600085 45 88,381,995.84 2.43
7 600588 R A 78,924,776.41 2.17
8 002269 I it 77,609,174.27 2.13

19




FEAG A A BB R UE T 35 B JE < 2011 A P48 AR 75 i 22

9 000961 R 73,859,129.30 2.03
10 600376 Iy 71,602,763.11 1.97
11 601601 pER R 67,436,583.28 1.85
12 002155 JE M 66,573,093.01 1.83
13 002056 R 60,094,775.65 1.65
14 600467 U4 5 57,719,994.23 1.58
15 000960 BB A 57,324,550.60 1.57
16 600036 AR RAT 56,811,066.89 1.56
17 002008 KGO 55,994,690.08 1.54
18 600596 B Bty 54,371,538.90 1.49
19 000527 FEM LA 54,309,356.55 1.49
20 000063 PSR! 50,178,829.40 1.38

Ve FIRSEH BN SE RS ORA A R LA H D, AFEARAL S R
7.4.3 SENJRER B RAS B RS2 IR TN B

LN (VAR N T
SN NAS (A A 3,412,234,160.65
SEHBEEEIRN (AT BV 3,774,643,467.97

VE: RIS B A S IR 52 H IR SR BRI DA S S AT it Az A 3fe LGRS
o), AMUFEARAZ S L.
7.5 HIRIEBIIF A D R G R R A A

i) L VAR NEMI W

s fFiZF APINgIE HEETTRENS] (%)
1 | HER6iT: - -
2 | JUTE R 144,825,000.00 4.32
3 | &y - -

Hrp: BUEMES R - -
4 | ki - -
5 | Ak fE Rk - -
6 | HIIEEYE - -
7 | A - -
8 | HAh - -
9 | Ait 144,825,000.00 4.32
7.6 BARIR A ARWME B S T EE EL B K /NVEER T LR 2R B R B 4

S L VARNEMI W

?f N,
R BRI | GRAR | BB G | st | Spao
1 1101022 11 AT 5 22 1,500,000 | 144,825,000.00 4.32
2 - - - - -
3 - - -
4 - - -
5 - - -
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7.7 ARAZ S S AE 5 2 B 1+ F ) K/ HE A B BT+ 48 B SCRAIE SR B R
an
AFE ARG AR ARSI B SRR U -
7.8 IR SO E o B 7 v B K/ N HR A3 RO T T4 BUIE B % I 4
AT ARG AR ARFFATBGIE
7.9 BR ARG IE

~
©
Bt
ft
e
=
N
=
=k
+
Ny
=
i
T
X
|
H+
=
>+
&=
H
EE
N
i
Eps
i
IIKIFP
1
<k
M
o
I
2

A NIRRT
5 R &5
1| fAH RS 4,250,553.35
2 | MSCIE SR FK 108,487,067.85
3 | MIURA] 3,053,081.25
4 | ICR]E 1,140,348.15
5 | MICHIEEK 225,834.90
6 | HAhRNIRGK -
7 | FEiETH
8 | HAh -
9 | At 117,156,885.50
7.9.4 BIRFER B A T 5 R R mT #5257 BA 4

A B AR T IR ARRFAT AL T I w] e e 5157
7.9.5 BAARHT+ 42 IR A ARV I 52 BR 1% DL Ut B
ST AR A R T 44 B R AN AR 52 PR DL o
88 ZEMIFHHAANER

8.1 WIRESMHEFHE N BKLFH N

YL 4}

FE AL
P TR E I NBRE
féf()};) ML p R -
i - ' S R il
R 4o ki b
140,938 31,686.32 | 1,650,439,576.96 36.96% 2,815,366,993.58 63.04%

21




FEAG A A BB R UE T 35 B JE < 2011 A P48 AR 75 i 22

8.2 MIARZEEEEANMLA REFEATTHAEERFL

i H HEMRHRE (1) R L B At
Fe AN H A Mol G
Fot AT 4 560,488.25 0.01%
§9 FFIAE & LS
BANT e Ay

Pas S 75 AN
%?;‘D%&E (2005 4 12 H 1 H) 4 6.201.862.692.93
Tﬂﬁﬁ/m%ﬁj
RS S E 4 17 R A 4,503,750,181.35
A HAFE 4 5L H A7) 4 723,117,477.42
Pl: ANHAS HFE S RUBE ] 43 R 761,061,088.23
AAR S WL S a3 A2 s 4y 0 -
A I A A L S 3 B A 4,465,806,570.54

e BRI ES 2R R BN, A BR R T e H

8§10 ERKHMHHE

10.1 &M HFE A KRSHIN

A, ARER AT SR AR .
102 ZBE&EFHAN, ZEAEANENESTEERIRNERASLRS)
AN T I B BER B A FR I N AR5
AR I NFEE N L TG BT IR R BRI N FAE S
103 RESEEN. &M, B&HREWSHIFA
AARE NI PAFE SRR BN L G ™ DAL A8 NS 55
RIVRIR I
10.4 BB KK R
AN IR e P TR SO R R A R
10.5 A ZEEHEAT H I TS 55 Prig it
[ A < 4 4 [ 2B 2880 RS AR KT Hh R 2 VE I S 55 P D Ak e B it i o
Heg5 24, AREWIN S THITE 55 PR R A
106 EEAN. F£EANLHEEEHEAN G2 HERIIEERA T 1E I
AAREIIR A A A S PR R 2 B SR IR R 2 o UEZR b b
o UEZFZ G PR T BRI DT, AN B SNLRI TS5 50 ] LB AR T
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FEATFIAL 5
10.7 MRS AR R 5 BT H RGN
10.7.1 E& M FAUESF A 73 5 B TeHEAT IR B B A & AT
SR NG

X5 JBRERL S N AT ZSF R A E

FHEBIR | BT i 2 3 B SR R HAHRE | B

w | PEEBC | pumenw | P | pmmwm
oA 2 733,461,618.84 10.24% 595,943.83 10.24%
5 UES5 1 672,575,853.49 9.39% 546,470.17 9.39%
hiEiEs: | 2 | 1,952,666,597.58 27.25% | 1,586,549.18 27.26%
R [ B 1 29,846,852.04 0.42% 24,250.73 0.42%
Kirirs: | 1 750,618,682.99 10.47% 610,713.65 10.49%
FHAR 7 [ 1 | 1,040,267,147.17 14.52% 845,029.29 14.52%
WS | 1 4,713,279.41 0.07% 3,906.28 0.07%
HeRKAEZ 1 | 1,982,002,597.10 27.66% | 1,606,681.83 27.61%
ERUE7: | 2 - - - -
R A 1
AR |1
[E 4 iE R 1
ISR 1
MlbiESE |1

Ve 1y ARFEGARE b EE M s (OO0 T 58 35 UE I8 8 JE 4 28 B v i FEE A DX [ 8 e )
GIF M54 7 [2007]48 5) [IHLE MAFESAS TN (FESL A S AT, H4
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(D) WERGEREF . SEE MG NE BRI R4 XU BE A%, BEO A JE
G AE R BEARE R, (il — N RH EOERAT N .

(2) H&AIEEGIBAEFTRI S, AR AE, 285 Bl 2 2 G TUE 528 5 1
i

(3) H&BUERMITRE ), A EE BT AL T TR TN, RERE X 2 W8 5%
WHN A7 M AR TN AW, BB RN 8O 5T R K it
P AR BN, REAEAR S 445 B\ T IR 4 10 8 SR AEAT £ I 55

(4 WMEREGH,

2. MRS LL ERRHEREAT 55, AT EAME S0, HHORRRINSR ST BN,
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G NRmoc
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