KA HE (LOF) 2011 4F4 1 sy

KA B O KB R RE S B R &

(LOF) 2011 £

—
—a
|—a

512

20113 A 31 H

=R &

EEEHN: KIBESEEFRAF
HETLEN: THEHBITRBERAH
WEXHHEE: 201144 822 H

%1 7 10 m



KA EIRE (LOF) 2011 4F45 1 Z=AFHR 4

§1 EERR

ARFEGE BN e LA FOREAIR S Pracst BEAAAE R ABC 3 2 P Bk IR B et
TR SLN A ECSE N L AERR 1 AN e B M AR AE AN Sl S DA

ARIEGAEE NATTBAAT B A B R AL & FIBLE, 1 2011 4F 04 7 19 A T A
&I SRR LRI R A AR SN A, RIERR N BB E . RIS
B KT -

AR BEAR A BN AR LSS T B 3 0 i I BRI e 08 ™, ABANORAIE L 5 — e 4
Al

B AN BUF AR AR I . BB WG, BEREEAEAE BB DT W A7 40 [ 1 A
2 SNEEE SV IR L

ARG I 55 BERER W

ARG 2011 4 01 7 01 22 03 I 31 Hik.

§ 2 FELr M

KA TR KIlh A @ W 5E (LOF)
A oA 162006
Y (N LTI
A RABH 2007 4E 2 H 12 H
et BIREE S A0 B30 1,876, 777, 888. 63 1
R T HAZOS A, oI e h E A5
#w Hbs T PR SR R A T R 1 R A A

34 N RAT NSOV E AP 3 -

AFEE BB NIAZ LRI “ B R KA
v AR AT 37 i 2 P88 I 5 RO 8 7 AR B AL 15
(I BB P o R D5 DD 0 R R < 0 LA A7 I

PLBES O IEI R R, DL B0 577, Relis7eT
B REGEAI 3E A” h, RE f ea
PAN

W25 H e e g;xwwmmhﬁﬁﬁ$ﬁmm¢ﬁémhﬁw

X e 25 AT NI e v PR 2 2 AL X (072 i, G A

i

%2 30 JL10 1T



KA EIRE (LOF) 2011 4F45 1 Z=AFHR 4

W a5 KU s TR A . iRk B Mg

4.
=L UN I E 4 HE AT PR 2 ]
EEEAN A TARAT A A PR 2 7]
§ 3 TEMFZ IR AEL AERI
3.1 EEMSIEIR
Bpr: NRmo
T B 5 Febs WA C 20111 H1H — 201143 A 31 H )

LA e se B

28, 686, 282. 48

2. IR

-214, 897, 016. 06

3. B B3 G 0y A IRl

-0.1142
4. RIS T =1 E 2, 504, 956, 959. 31
5. FARIE G B 1.3347

T OAWE B at R SAAL SN . B8l AN (V& 2 et (A2 sl 1

BRAR SO AR R A, AR D AS9] E 5B st n_E A 2 se (B AL sh Wi

OB w2 A 22 = A N DK L SR DN 7B Sl R 2 S AN A EI SR MUY o o - (19

ik
3.2 EEHERIN
3.2.1 ARG HIE S M FAEREK R KI5 FHANST B2 e 2 1 EL
X X X Mb & Pl Fe v
n HERKE | AEEKE | gt TN . .
B Bt @ b Wl 25 ) l&mi?@% O—-6 | @—®@
TE=NA ~7. 88% 1. 26% 2. 57% 1.03% | —10. 45% 0. 23%
%3 0 4£10 7




KA EIRE (LOF) 2011 4F45 1 Z=AFHR 4

3.2.2 BESHBDCRESHFRTHHENKEARZ) KIS RS LB fE s
RABZHI R

S S T TS AR 15 il 30l 8 L A K A 2 4R 1) 1) S L otk LE

11?0”% ...... I R B s e s S s S B - R T

104.00% |l S ; ....... ;1.€ ...... ; ....... o ; ....... - ; ....... ; ....... ; ....... ; ....... S S A B ;:_g ...... ;
91.00%
78.00%
65.00%
52.00%
30.00%
26.00%
HM%_f
0.00%

-13.00%

-26.00%

2011-01-07

20004044 b T

T e e = O O S A A A ..
= e
2008-05-07 { b+ T e T
2008-10-04 4 F-+-mmmmm

20000303 1 p-bommmmmeebemean

TN N i T R SR SR S S I

|
fe)
L]
+
Q
-
=]
=]
L]

2007-02-12

2

[ 0 L 0L — N0 A 28 |

T OAREET 2007 4 2 ] 12 H i3 ARG A F H MR,
OAFEG A FIHUE ARG AL S BB BEE N JBER S A E R ™ 60%-95%, fidF v
SR 0%-35%, BUFERTE AL 4081 H 0%-3%, P&l H 74— LA M BUR 5 AME
TIEGTE AR 5% AR IATE G RSB AR R S A A G & R RO AH SRR E

5

§4 BEANME
41 EE&EH (RESEEND) s

FEARFE S G2 I R X .
I i \ H
4 %% e AILE EZR MO AF PR i 1]

AR B hEEE, dsK

5 & 2009 4 9 F] FHFEREE YL,
Zh R LA 2 [ - 114 Bl VSN S L
KA % GELLTT AL, YT

A it BT

#
SN
p=i
H
S
p=i




KA EIRE (LOF) 2011 4F45 1 Z=AFHR 4

N M HARA B FT 5%
3 4 4 B KA 5 R Tt
e B2 F $ R ARAT

2001 4F 10 H ik N K

HEeEHAA, Y
e mp, ‘K
g2z 0 B3 TR A B AIE
TR Ees
LIS

T ORI, AR H AR 2 w0 P e i S 1S .

@SR ANVARE FR A THE T S UE TR B2y GIEZRAE AL A S B BRI M) BOAR G E
4.2 TN G P A A SIBERMTE 15 U U

AN, AREEEHNIET T QEFRRBTEEIR) « CRIAE Dl R R AR
FFBEIE A TR AAAT SRR IR E . BLMSAR S BRSSO U BT I Y 4
EoAA NG B o IR 1D AN oA D T T 7 NN ¥ e S R SIS N R N s 2 5% a1 90 PR P E
P FEE A AL E MM ORUE IO, TEIN 2 7] AR SR 53 A AN 24 1T S S B I 745Kk (1
0L, AEFER IS AR AR AT o AR e VR A b o B BT AL S 4R b sl i
BORUERRAERITE DL, TR BNAERE & PR N BEAT T8, RO IR TR AR
fio
4.3 AVPRGETUH
4.3.1 ARG H ERPAT RO

AR WIATE G BN ST T AT A5 B BB IIE , SRR BT
EREARFNE . AFRRSRAT T ARG BCHE AT SR, RIEREEEIRE T A1
AL
4.3.2 AEFAS L HAMBR KA LIS A 52 T HNLST LB

ATE G ARG BN 8 BRI AL R RS BB R CRTRR “ Kl i )
BTG LRI, AR AL GBI KR -7, 88%, KU L {E I K0 8. 63%, M

FHZ-16. 51%.

4.3.3 FRHEZHIT AL T
AR 2w A B R P R R SR A A% AR PR R B W A S AT 0, RABLE S EGEE 5 =
I3 (A oy UAHEAN R BB 21 5 22 I BEAT B R A& 1A T b

% 5 7 4£10 7T




KA EIRE (LOF) 2011 4F45 1 Z=AFHR 4

4. 4 35 Pk BB B SR AL SR DL B i B
4.4.1 WEHAREEEH RIEAEIES T

R, BOR)RM L, FEREASC TR, AR E RS R IR BA G BB
SVERSCH IR T B, BB R WRIB . Dt HARSE R G sk &, (R BRI
AAGEAR LI, N2 AT RIS K 5 A IR A% e LI s S22k, LR P 2R IR 3)
Dy UL LGNV e T 1A Al 1 sty (9 v A A 100 3670 b, TXSEH0e [ A 42 U K 11 55 ) oo
K AIENE, E PEIKACT IR SRR T o DX S AR BORO Z D B 12, BURHE
13600 Jy B DRk AR bl e I ROKA it 15 70 S A5 i 6 9838 6 i B BB K AR AR
UEFR T DU R, ARAT . M W AR IER S A R A TS 70 AR5 B, [ B 35058
RIS TKVE Bk HUBEEAT LA BEAS TR BERIAT R KR, 1ML RN R B S 1
NG, ARG KT A E M AE TR, I BUELL R, W 2SN B AE i B R N R
FR SNV SUR TR P02 A 1) A T PSR A i R R B L RS S
AP AR BRI A B o ASKE G BARLERFXT A 7 OB X P ML A S I, S AR ANK,
RNV SR LI T LA E

4.4.2 REYNESKNLEERI
ARG AT G i (EIG K N -7, 88%, AT G LU EMEIN R %0 2. 57%.

§ 5 |HEAEWE
5.1 MEMRESHR=HESHM
5 it H S ) dT RS R (%)
1| B 2, 244, 970, 460. 87 89. 30
s JRE 2, 244, 970, 460. 87 89. 30
2 | BhEW BT 79, 608, 000. 00 3. 17
Hp: fige 79, 608, 000. 00 3.17
BE PSRRI - -
SR AT A - -
2N IR 4 s - -
B P N B AP B B
St
AT T & A 186, 872, 042. 99 7.43
oAt 7t 2,443,071. 85 0. 10
it 2,513,893, 575. 71 100. 00

#
(o2}
p=i
H
S
p=i




KIS

(LOF) 2011 455 1 s

5.2 REPREITI A RKIBERRAS

R b2 ARt G ﬁgﬁﬁ@@ﬁww
AR RS B Ik 56, 244, 870. 48 2.25
KAl - -
HElb G4 1,706, 857, 077. 05 68. 14
o b, ok 688, 993, 858. 80 27.51
C1 gigi, k3. KE 22, 740, 810. 84 0.91
C2 A KH - _
c3 AL BRI - -
C4 A e SRS R 87, 686, 612. 66 3. 50
C5 LT 89, 596, 816. 00 3. 58
C6 &g, R - -
c7 BUB B, AR 127, 482, 373. 80 5.09
C8 B2, AWl 690, 356, 604. 95 27. 56
€99 oAt 3 b - -
D | W R BIK A e R RO - -
E | 250l - -
Foo| iz, ol - -
G | fHEEAM 25,725, 178. 16 1.03
H | e 374, 675, 223. 18 14. 96
I | &l PREE 42, 130, 000. 00 1. 68
T | etk - -
K | #hssiikgsll 4,728,012. 00 0.19
L | 4530t 12, 441, 100. 00 0. 50
M| AR 22, 169, 000. 00 0. 89
&t 2, 244, 970, 460. 87 89. 62

5.3 RERLEA ARPHE HEE T E HHIR/ PRI+ REE R R A

e | mEmrm | mEman | R gD | achiE oo | e THE
sl (%)
1 000568 ViR 4,638, 428 206, 873, 888. 80 8. 26
2 600519 s E 1, 100, 000 197, 835, 000. 00 7.90
3 000513 I 2R A A 5, 005, 625 184, 607, 450. 00 7.37
4 000858 fi R W 3, 800, 000 121, 182, 000. 00 4.84
5 600079 N2 4, 900, 000 104, 027, 000. 00 4.15
6 002024 T HLAE 6, 521, 556 83, 671, 563. 48 3.34
7 600887 R By 2, 309, 400 79, 789, 770. 00 3.19
8 002050 —AeBepy 1,981, 700 69, 101, 879. 00 2. 76
B 07 310 it




KIS

(LOF) 2011 455 1 s

600664 & 2 43

3,376, 349

65, 669, 988. 05

2. 62

10

600329

B2l

4,700, 000

62, 087, 000. 00

2.48

5.4 MEWIRILFF WM RIBFRRAE

75 g7 i N RME G d 3L B A ] (%)
1| Exf6ig - -
2 | AT - -
3 | Ry 79, 608, 000. 00 3.18

o Bk Ao 79, 608, 000. 00 3.18
4 | iz - -
5 | ANk Eh vz - -
6 | AlEEfn - -
7| HAth - -
8 | &t 79, 608, 000. 00 3.18

5.5 & BREA RUME B FEE T = dE L BIK/MNER BT L 555 8% B 41

FE | pm | EsR | SR GO | ARhE GB E%{{jﬁf fﬁtﬁ
1 100226 10 EJT 26 800, 000 79, 608, 000. 00 3.18

T AIESARE WIARIFAT — H A%
5.6 G HIARIEA RPME & E e T 3E IR/ NHER RIBT 48 37 SCRAIESF 3R

HA 48

TE s ANFEGAR G WIAR AT 9™ SCRFIESR
5.7 WEHIRIEA RE GRS 1#E BN BT A BGES S A 4
e ARG AR RFFATBGIE
5.8 HEA GRS ME

5.8.1 AR MW AR GBI AT T AR K RAT ARG MBI LS A, e i il
HAT—FENZ 2R AT AT,
5.8.2 AILETBLNIHET T ARSI, ARATEE Tl 2 B RS $ B IS 1E Z AMBEER
5.8.3 HAh B AR

e R & (o)
1 17 HARIE 4 1,121, 561. 61
2 | MRGIESFIEF K -
3| MU -

8B

p=i
b
S
p=i




KIR A RE (LOF) 2011 4E45 1 FRAr sy
4 Nl 866, 095. 11
5 I I HR I 455, 415. 13
6 HoAth IR -
7 e 9l -
8 HiAthy -
9 e 2,443,071. 85
5.8.4 REBIARFFHE BT H B 3H5 vT et B 40
s ARSI WIRREA LT R B ] 4565157 o
5.8.5 & BAARHET 46 MR 5= AR AL 3% PR A 0 Y U A
s ARSI WIR T 44 5 TP AR A AE S 52 BR IR R 250
5.8.6 BHAAHE Mk KA EHR T 5
DY E IR, 50302 f15 G vh Iz (6 ] REAFAE )R 25
§ 6 TR ELEMHZEE)
BT Aoy

AN ST e AL

1, 908, 958, 209. 45

75 ST Ta) B <5 5 HH A 3 0

60, 439, 312. 10

I ST ] e < B ] 73 5

92,619, 632. 92

7 YT 30 ) < 5 20 AR Bl 173 0

AR TSI A < A7 B

1,876, 777, 888. 63

§7 #BEMHFEF
71 EEXMHFET

7. 11 ARAESF BRI A A RS RISLA

7. 1.2 Fp IR S SR G R IR SR BB < A R AT N K2 R SO

713 (KIS %L K BRI IE S 08 B e 15 ) )
7104 (RIS B0 K BRI S R B R AT M0
7. 1.5 BRI BNV TR AL B LR
7.1.6 BEEFEE LS TR B

7,17 R EE R BE I AR SO

%9 7 4£10 7T




KA EIRE (LOF) 2011 4F45 1 Z=AFHR 4

7.2 FFIHCHE AR
I A B YT AR X 35 H % 6009 58t R s 4o 41 2
7.3 BT

PEgEH AR AW RSRIG FIRAF O A S 2 A B, AT e, N A K I G
AT PR W) i)
HiHLIE: 0755-23982338
%7 s ik 400-8868-666

k. www.ccfund.com.cn

010 v 10 W



	§1 重要提示
	§2 基金产品概况
	§3主要财务指标和基金净值表现
	3.1主要财务指标
	3.2 基金净值表现
	3.2.1 本报告期基金份额净值增长率及其与同期业绩比较基准收益率的比较
	3.2.2 自基金转型以来基金份额累计净值增长率变动及其与同期业绩比较基准收益率变动的比较

	§4 管理人报告
	4.1 基金经理（或基金经理小组）简介
	4.2 管理人对报告期内本基金运作遵规守信情况的说明
	4.3 公平交易专项说明
	4.3.1 公平交易制度的执行情况
	4.3.2 本投资组合与其他投资风格相似的投资组合之间的业绩比较
	4.3.3 异常交易行为的专项说明
	4.4报告期内基金的投资策略和业绩表现的说明
	4.4.1 报告期内基金投资策略和运作分析
	4.4.2 报告期内基金的业绩表现

	§5投资组合报告
	5.1报告期末基金资产组合情况
	5.2 报告期末按行业分类的股票投资组合
	5.3 报告期末按公允价值占基金资产净值比例大小排序的前十名股票投资明细
	5.4报告期末按债券品种分类的债券投资组合
	5.5 报告期末按公允价值占基金资产净值比例大小排名的前五名债券投资明细
	5.6 报告期末按公允价值占基金资产净值比例大小排名的前十名资产支持证券投资明细
	5.7 报告期末按公允价值占基金资产净值比例大小排名的前五名权证投资明细
	5.8 投资组合报告附注
	5.8.3 其他资产构成
	5.8.4 报告期末持有的处于转股期的可转换债券明细
	5.8.5 报告期末前十名股票中存在流通受限情况的说明
	5.8.6 投资组合报告附注的其他文字描述部分

	§6 开放式基金份额变动
	§7 备查文件目录
	7.1 备查文件目录
	7.2 存放地点
	7.3 查阅方式


