2014

2014 6 30

2014 8 28



2014

11

2014

1

1

§1

27

2014

8

27



2014

§ 2

2.1

080003

080003

2008 10 8

257,866,880.34
2.2

x 90%+ 300 x 10%

2.3

010-82019988

010-67595096

yejs@csfunds.com.cn

tiangingl.zh@ccb.com

400-888-2666
010-62350088

010-67595096

010-82255988

010-66275853

3 27




2014

24
http://www._csfunds.com.cn
§ 3
3.1
311 (2014 1 1 -2014 6 30 )
5,414,866.61
20,731,470.53
0.0702
6.82%
312 (2014 6 30 )
0.0297
287,920,769.67
1.1165
1
2
3
13 ” 6 30
3.2
321
1.73% 0.17% 0.75% 0.08% 0.98% 0.09%
4.81% 0.19% 2.75% 0.09% 2.06% 0.10%
6.82% 0.19% 4.39% 0.12% 2.43% 0.07%
3.33% 0.18% 1.86% 0.15% 1.47% 0.03%
2.19% 0.28% 8.57% 0.15% -6.38% 0.13%
29.32% 0.30% 24.68% 0.19% 4.64% 0.11%

27




2014

x 90%+ 300 x 10%

300 300 A

300 300

90% 10%

322

He G40 25V Y PTG 4 5 ) SO0 485 L A g 25 246 1 by M 3400 LE
el s e s e e s e -tk e s Rk e s e R s e e s
27.63%
24.56%
21.49%
18.42%
15.35%

12.28%

SCTT 7| WI VN | T S NN U O NN N (OO O S O .
TR A e ot O DU N U O IO PO O U %, OO O O U . D

T L0 R SN N U O SN O S S N S

2009-05-04
10-03-12
2010-058-24
010-10-06
011-01-18
011-05-02
011-08-14
2011-11-26
12-03-09
2012-10-03
2013-04-29

2008-10-08
2009-01-20
2009-08-1G
2009-11-28
2012-06-21
2013-01-15
2013-08-11
2013-11-23
2014-03-07
2014-08-19

20
2
2
2
2
20

— e TR DT B — e A R

6

5 27



2014

8 4
4.1
41.1
“ " 1999 3 26
15000
41% 33%
13% 13%
2014 6 30
FII
41.2
1982 3
2012
11
2013 3
- 8
21
1
1




2014

4.2

4.3

431

27




2014

90% 1 3 5
4.3.2
4.4
441
1
2014
Shibor
A
4
5
2
4.4.2
1.1165

27

5%

6.82%



2014

4.5

4.6

4.39%

27



2014

4.7

2014
2014 6 30

30,053,889.33
22,401,725.58
5.1
5.2
53

86
6.1

§5

10

27

7,652,163.75

7,652,163.75



2014

2014

6

30

2014 6 30 2013 12 31
5,578,473.12 8,289,205.88
4,838,727.02 13,768,004.43

49,771.20 59,713.13
492,228,271.50 594,520,087.10
22,660,754.65 7,820,092.00
469,567,516.85 586,699,995.10
1,144,172.16 997,854.96
12,208,918.03 12,431,616.02
2,584.10 16,939.46
516,050,917.13 630,083,420.98

2014 6 30 2013 12 31

224,799,781.70 282,509,765.40
245,804.75 -
1,269,943.43 973,478.51
181,944.18 226,032.93
48,518.48 60,275.44
97,568.42 19,250.65
1,201,336.86 1,201,336.86
103,975.31 45,190.20
181,274.33 372,621.71
228,130,147.46 285,407,951.70

11 27




2014

257,866,880.34 329,764,048.21
30,053,889.33 14,911,421.07
287,920,769.67 344,675,469.28
516,050,917.13 630,083,420.98
1.1165 257,866,880.34
30
1 1 2014 1 2013 6
30 30
27,447,316.35 21,665,224.45
14,344 ,475.55 11,881,702.22
138,933.56 177,288.41
14,201,640.12 11,645,636.16
3,901.87 58,777.65
-2,215,803.97 23,015,873.35
436,743.52 12,570,638.39
-2,687,171.73 10,275,911.72
34,624.24 169,323.24
15,316,603.92 -13,241,548.43
5. 2,040.85 9,197.31
6,715,845.82 7,839,004.81
1 1,179,984.78 2,024,144.26
2 314,662.62 539,771.77
3 - -
4 198,650.87 590,961.73
5 4,837,067.66 4,487,707.16
4,837,067.66 4,487,707.16
185,479.89 196,419.89
20,731,470.53 13,826,219.64

27




2014

20,731,470.53

13,826,219.64

2014 6 30

2014

2014 6

329,764,048.21 14,911,421.07 344,675,469.28
- 20,731,470.53 20,731,470.53
-71,897,167.87 -5,589,002.27 -77,486,170.14
2,965,709.47 258,349.52 3,224,058.99
-74,862,877.34 -5,847,351.79 -80,710,229.13

257,866,880.34

30,053,889.33

287,920,769.

67

2013

2013 6

573,536,591.94

34,510,046.85

608,046,638.

79

13,826,219.64

13,826,219.

64

-155,891,152.42

-14,712,107.19

-170,603,259.

61

3,514,706.06

322,341.86

3,837,047.

92

-159,405,858.48

-15,034,449.05

-174,440,307.

53

13 27




2014

417,645,439.52 33,624,159.30 |  451,269,598.82
6.1 6.4
6.4
6.4.1
“ ” [2008] 984
1,361,279,052.21
2008 144
2008
10 8 1,362,144 ,547.24
865,495.03
80% 20%
3% 50
x 90%+ 300 x 10%
6.4.2
2006 2 15 38
“ ” XBRL 3 <

14 27



2014

6.4.3
2014 6 30

2014 1 1 6 30

6.4.4

6.4.5

6.45.1

6.4.5.2

6.4.5.3

6.4.6
[2002]128

[2008]1 [2012]85

€y

€)

(©) 20%

1) 50% 1 250

15 27



2014

20%

50%

) 0.1%
6.4.7
6.4.7.1
6.4.7.2
6.4.8
6.4.8.1
6.4.8.2
6.48.2.1
2014 1 1 2014 2013 1 1 2013 6
30 30
1,179,984.78 2,024,144.26
199,197.94 370,199.90
0.75%
x 0.75%/
6.4.8.2.2
2014 1 1 2014 6 30| 2013 1 1 2013 6
30
314,662.62 539,771.77
16 27




2014

0.2%
x 0.2%/
6.4.8.3 ( )
( )
6.4.8.4
6.4.8.4.1
2014 1 1 2014 6(2013 1 1 2013 6 30
30
2008 - -
10 8
50,001,240.00 50,001,240.00
/ - -
/ - -
50,001,240.00 50,001,240.00
19.39% 11.97%
6.4.8.4.2
6.4.8.5
2014 1 1 2014 6 30 2013 1 1 2013 6 30
5,578,473.12 30,367.93 12,772,619.07 55,781.96)
6.4.8.6
6.4.8.7

17 27




2014

6.4.9 2014 6 30

6.49.1 /

6.4.9.2

6.4.9.3

6.4931

6.4.9.3.2
2014 6 30

224,799,781.70 2004 7 1 7 4

6.4.10
€y
@

(b)
(M

)
@i
2014 6 30
429,825,271.50 62,403,000.00

12 31 549,753,687.10 44,766,400.00
18 27

(2013



2014

Gii)
(
)
(iv)
(2013 12 31 )
/(
(2013 /C )
)
@
8§ 7
7.1
o
1 22,660,754.65 4.39
22,660,754.65 4.39
2 469,567 ,516.85 90.99
469,567,516.85 90.99
3 - -
4 - _
5 - -
6 10,417,200.14 2.02
7 13,405, 445.49 2.60
8 516,050,917.13 100.00
7.2
(D)
A _ _
5 B i

19

27




2014

C 18,112,410.85 6.29
D -— -—
E - -
E - -
G - -
H - -
1 4,548,343.80 1.58
3 - -
K - -
L - -
M - -
0 - -
P - -
0 - -
R - -
S - -
22,660,754.65 7.87
7.3
%
1 000748 433,950 9,837,646.50 3.42
2 002118 584,789 8,274,764.35 2.87
3 300339 249,909 4,548,343.80 1.58
7.4
7.4.1 2% 20
%
1 601766 14,933,371.80 4.33

20 27




2014

2 601318 10,687,901.58 3.10
3 600585 10,585,342 .61 3.07
4 000748 9,573,178.41 2.78
5 002118 8,258,753.95 2.40
6 600837 5,919,502.75 1.72
7 300339 4,646,136.56 1.35
8 300248 3,156,509.21 0.92
9 600303 1,634,936.00 0.47
10 601688 1,584,016.00 0.46
11 600125 1,556,059.99 0.45
12 601225 28,000.00 0.01
13 300365 21,605.00 0.01
14 300358 20,000.00 0.01
15 002714 12,035.00 0.00
16 603555 10,600.00 0.00
17 002713 10,500.00 0.00
18 300357 10,025.00 0.00
19 300373 9,750.00 0.00
20 002711 9,145.00 0.00
7.4.2 2% 20
%
1 601766 13,846,117.92 4.02
2 600585 10,909,796.47 3.17
3 601318 10,659,381.04 3.09
4 600837 5,952,537.63 1.73
5 300248 4,529,362.34 1.31
6 600303 4,121,059.12 1.20
7 002138 3,762,402.34 1.09
8 600690 1,663,910.75 0.48
9 600125 1,435,000.00 0.42
10 601688 1,416,500.00 0.41
11 601225 31,710.00 0.01
12 300358 29,300.00 0.01
13 300365 28,120.00 0.01

21

27



2014

14 | 300373 22,650.00 0.01
15 | 300357 20,700.00 0.01
16 | 002711 18,460.00 0.01
17 | 002713 17,080.00 0.00
18 | 002714 15,975.00 0.00
19 | 603555 12,910.00 0.00
20 | 002716 9,400.00 0.00
7.4.3
72,674,543.86
58,502,372.61
7.4.1 7.4.2 7.4.3 “ e v "
7.5
th
1 2,765,233.60 0.96
5 _ _
41,582,000.00 14.44
41,582,000.00 14.44
4 393,797,043.25 136.77
5 _ _
6 - -
7 31,423,240.00 10.91
8 - -
9 469,567,516.85 163.09
7.6
"
1 122102 |11 01 250,000 25,250,000.00) 8.77
2 122727 12 200,000 20,498,000.00) 7.12
3 122028 09 180,000 18,180,000.00 6.31
4 112015 09 171,630 17,202,131.64 5.97
5 113003 139,000 15,784,840.00 5.48

22 27




2014

7.7

7.8

7.9

7.10
7.10.1

7.10.2

7.10.3

7.11

7111
2011 10 19

11223

2011 10 21 2014

2 2 [2014]24

23 27



2014

7.11.2
7.11.3
1 49,771.20
2 1,144,172.16
3 -
4 12,208,918.03
5 2,584.10
6 -
7 -
8 |
9 13,405,445.49
7114
%
1 113003 15,784,840.00 5.48
110015 14,036,100.00 4.87
3 113005 1,602,300.00 0.56
7115
7.11.6
§ 8
8.1
()
7,421 34,748.27 50,548,124.21 19.60% 207,318,756.13 | 80.40%

24 27



2014

8.2
45,303.84 0.0176%
8.3
0
0
§9
2008 10 8 1,362,144,547.24
329,764,048.21
2,965,709.47
74,862,877.34
257,866,880.34
§ 10
10.1
10.2
10.2.1
2014 4 16
K 2014 4 14
10.2.2

25

27




2014

10.2.3
2014 2 7
10.3
104
10.5
10.6
10.7
10.7.1
1 96,950,053.66 73.99% 88,262.02 73.99Y%
1 34,088,027.81 26.01% 31,033.53 26.01Y%
1 i - - 4
10.7.2
26 27



2014

240,511,857.47

48.79%

6,981,500,000.00

53.31%

252,403,084.60

51.21%

6,113,731,000.00

46.69%

27

27

2014

8

28




