2011
2011 12 31



2011

1.1

26

2011

1

1

12

81

31

2012

3



2011

82
2.1
580003
580003
2008 4 23
3,446,840,965.51
2.2
75%* 300 +25%*
2.3

021-50509888-8219

010-85238667

huangzhp@scfund.com.cn

zhjjtgb@hxb.com.cn

021-50509666 / 400-821-0588

95577

021-50509888-8211

010-85238680




2011

2.4
www.scfund.com.cn
83
3.1
3.1.1 2011 2010 2009
-779,514,824.85 241,988,496.30 509,246,416.41
-1,587,999,536.69 189,024,101.87 703,868,491.21
-0.4713 0.1342 0.3816
-37.26% 19.05% 42.10%
3.1.2 2011 2010 2009
-0.2688 0.0963 0.0101
2,520,295,549.39 2,975,212,350.28 1,009,149,497.12
0.7312 1.1655 1.0436
1
2
3
3.2
3.21
-21.75% 1.87% -6.17% 1.06% -15.58% 0.81%
-33.13% 1.62% -16.60% 1.02% -16.53% 0.60%
-37.26% 1.66% -17.81% 0.98% -19.45% 0.68%
6.13% 1.70% 23.32% 1.26% -17.19% 0.44%
-22.06% 1.69% -18.12% 1.52% -3.94% 0.17%




2011

=75%* 300 +25%*
3.2.2
2008 4 23 2011 12 31
401.00%
30.00%
20.00%
|
d '
10.00% {1 | .' Al
Ih .I' A y |N ! lq"ll|
ll ! l l'l]l ' g A" fﬂ A
| N V 1 W !
0.00% | ,J’J h ..'I|| { b I~II / lﬂﬁj"'u.q J ¥ My m
HJ |I | l‘ulf"llu “ \"‘-\IIJ N‘}-
o : W i .H" e l"rl\T
-10.00% [ W/ LR i
i | n |.I“J A
-20,00% " I||| s
L] a
M |r.'| 7
-30,00% ol LN
-40,00%
2008-0423  2Z008-08-23  2008.02-23  2000-07-23 20001223 2000528  2010-1023 20110323 2011-08-23
|— FEMIRHBE —EeTi
1 2008 4 23
2 =75%* 300 +25%*
3.2.3




2011

£0.00%
40.00%
20.00%
0.00% I-
-20.00%
-40.00%
20081 20081 20107 20117
|l A ATk s bl L Rl e o
2008 4 23
3.3
10
2011 - - - -
2010 0.800 98,684,527.78 53,553,513.14 152,238,040.92
2009 - - - -
0.800 98,684,527.78 53,553,513.14 152,238,040.92
84
4.1
41.1
2003 82
2004 9 1




2011

2011 12 31 11 2
5
1
1
2011 2825 2199
22% 15.16%
2011 142.3 2010 30%
412
2007
9
2009-01-19 | - 7.5
1

4.2




2011

4.3

431

4.3.2

2011 -25.62%

-37.26% 11.64%

4.3.3

4.4

441

2011 A

442

0.7312 0.8112

-37.26% -17.81%



2011

4.5

4.6

2012

A

2012

cc EE] 2012



2011

4.7

5.1

5.2

5.3

7.1

85

86

87

2011

W[2012]A356



2011

2011

12

31

2011 12 31 2010 12 31
87,771,930.18 94,060,759.14
496,196.23 9,655,712.59
2,000,000.00 2,000,000.00
2,434,991,127.47 2,891,751,731.11
2,371,891,127.47 2,652,615,319.81

63,100,000.00

239,136,411.30

18,357,673.82 -
1,456,461.97 3,428,334.29
1,177,649.98 18,849,984.46
2,546,251,039.65 3,019,746,521.59
2011 12 31 2010 12 31
14,679,351.47 25,375,022.76
2,018,457.98 8,679,170.99
3,466,668.85 3,797,282.70
577,778.14 632,880.47
2,566,738.88 3,643,703.77
2,646,494.94 2,406,110.62
25,955,490.26 44,534,171.31

10




2011

3,446,840,965.51 2,552,642,690.12
-926,545,416.12 422,569,660.16
2,520,295,549.39 2,975,212,350.28
2,546,251,039.65 3,019,746,521.59
2011 12 31 0.7312 3,446,840,965.51
7.2
2011 1 1 2011 12 31
2011 1 1 2011 12 | 2010 1 1 2010 12
31 31
-1,511,502,237.72 237,542,242.66
1. 5,616,411.44 3,774,866.54
1,644,599.96 1,473,689.21
3,909,230.16 2,253,871.83
62,581.32 47,305.50
2. <e_-> -711,363,184.00 283,713,360.12
-751,607,955.60 275,351,096.97
9,726,747.66 3,434,460.99
30,518,023.94 4,927,802.16
- -808,484,711.84 -52,964,394.43
4- s £ r»y
5- “_,,
2,729,246.68 3,018,410.43
76,497,298.97 48,518,140.79
1 51,593,530.56 23,564,275.57
2 8,598,921.79 3,927,379.30
3 - -
4 15,844,443.25 20,560,798.42
5 52,403.37 56,753.46
52,403.37 56,753.46

11



2011

6 408,000.00 408,934.04
) -1,587,999,536.69 189,024,101.87
) -1,587,999,536.69 189,024,101.87
7.3
2011 1 1 2011 12 31
2011 1 1 2011 12 31
2,552,642,690.12 422,569,660.16 2,975,212,350.28
-| -1,587,999,536.69 -1,587,999,536.69
894,198,275.39 238,884,460.41 1,133,082,735.80
1. 3,083,692,420.11 357,090,964.04 3,440,783,384.15
2. -2,189,494,144.72 -118,206,503.63 -2,307,700,648.35
3,446,840,965.51 -926,545,416.12 2,520,295,549.39
2010 1 1 2010 12 31
967,010,645.83 42,138,851.29 1,009,149,497.12
- 189,024,101.87 189,024,101.87
1,585,632,044.29 343,644,747.92 1,929,276,792.21
1. 3,995,092,224.18 792,303,662.86 4,787,395,887.04
2. -2,409,460,179.89 -448,658,914.94 -2,858,119,094.83
- -152,238,040.92 -152,238,040.92
2,552,642,690.12 422,569,660.16 2,975,212,350.28

12




2011

71 74

7.4

741

“ >> [2008]296

3,171,531,068.11

60%-95%

300 +25%*

74.2
2006
2007 5 15
XBRL
7.4.3
744
7441
1 1 12
7.4.4.2

0-35%

31

13

5%

2008 4 23
3%
=75%*
38
2000 2 8



2011

7443

7444

7445

M)

2

14



2011

@)

7.4.4.6

7447

7.4.4.8

I
7449 ()

7.4.4.10

15



2011

74411

74.4.12

M)

)

@

(b)

16

[2008]38

2009

12

50%

[2006]37

6

16



2011

(SAC)

(©

745

7451

7.45.2

7453

7.4.6

2007 5 30

0.1%

2008 4 24

20046 1 1

2007
0.1% 0.3%
0.3%
2008 9 19
A B
[2005]103
[2004]78

[2005]103

17

[2007]21

5 30

0.1%



2011

[2008]1
3
[1998]55 :
20%
[2005]107
2005 6 13 [2005]102
50
[2005]103
7.4.7
7.4.8
7.48.1
7.48.1.1
2011 1 1 2011 12 31 2010 1 1 2010 12 31

18




2011

943,458,653.36 8.74% 2,750,952,450.81 19.57%
7.48.1.2
7.48.1.3
2011 1 1 2011 12 31 2010 1 1 2010 12 31
- - 30,913,314.20 7.30%
7.4.8.1.4
2011 1 1 2011 12 31 2010 1 1 2010 12 31
- - 200,000,000.00 100.00%
7.48.1.5
2011 1 1 2011 12 31
798,067.55 8.82% - -
2010 1 1 2010 12 31
2,325,329.89 19.79% 33,419.85 0.92%

1%o

19




2011

7.48.2
74821

2011 1 1 2011 12 31 | 2010 1 1 2010 12 31

51,593,530.56 23,564,275.57

8,945,406.28 3,982,675.50

1.5%

X 1.5% /

7.482.2

2011 1 1 2011 12 31 | 2010 1 1 2010 12 31

8,598,921.79 3,927,379.30

0.25%
X 0.25% /
7.482.3
7.48.3 ( )

7.484
7.484.1
7.48.4.2

20




2011

7485

2011 1 1

2011 12 31

2000 1 1

2010 12 31

87,771,930.18

1,445,363.34

94,060,759.14

1,238,643.13

7.4.8.6

7.4.9

7.49.1

7.49.2

7.49.3

7.493.1

7.49.3.2

7.4.10

8.1

2011

12 31

88

2,371,891,127.47 93.15
2,371,891,127.47 93.15
63,100,000.00 2.48
63,100,000.00 2.48

21




2011

4 - -

88,268,126.41 3.47

22,991,785.77 0.90

2,546,251,039.65 100.00

8.2

A 63,525,444.84 2.52
B 1,288,903,901.01 51.14
C 377,636,956.30 14.98
Co - -
C1 - -
c2 - -
C3 - -
C4 - -
C5 159,920,713.31 6.35
C6 151,079,749.95 5.99
c7 35,644,831.04 1.41
C8 - -
C99 30,991,662.00 1.23
D - -
E 41,872,744.20 1.66
F 92,800.00 0.00
G 136,427,905.30 5.41
H 87,995,587.80 3.49
I 63,840,992.00 2.53
J 300,331,774.02 11.92
K 262,300.00 0.01
L 11,000,722.00 0.44
M - -
2,371,891,127.47 94.11

8.3

22




2011

1 600348 14,787,514 224,474,462.52 8.91
2 600123 4,161,934 161,815,993.92 6.42
3 601699 7,314,892 154,783,114.72 6.14
4 600395 6,632,598 136,963,148.70 5.43
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