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3.1
3.11 (2013 1 1 - 2013 6 30 )
42,895,452 .94
-96,398,564.03
-0.0349
-4.90%
-5.06%
3.1.2 (2013 6 30 )
-1,091,923,683.99
-0.4052
1,818,454,952.04
0.6748
3.13 (2013 6 30 )
170.91%
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1
2
3
3.2
3.2.1
-10.98% 2.04% -10.28% 1.26% -0.70% 0.78%
-1.99% 1.70% -6.80% 0.98% 4_81% 0.72%
-5.06% 1.71% -6.95% 1.00% 1.89% 0.71%
-4_94% 1.39% -5.64% 0.91% 0.70% 0.48%
0.73% 1.30% -5.18% 0.92% 5.91% 0.38%
8.49% 1.35% -3.64% 1.17% 12.13% 0.18%
170.91% 1.46% 112.32% 1.23% 58.59% 0.23%
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5.3
2013
86
6.1
2013 6 30

2013 6 30 2012 12 31
6.4.7.1 131,180,333.91 236,381,482.52
3,348,582.59 5,129,199.30
995,635.86 1,000,000.00
6.4.7.2 1,631,208,643.22 1,635,426,147.65
1,631,208,643.22 1,635,426,147.65
6.4.7.3 - -
6.4.7.4 65,320,537.98 -
- 141,165,802.62
6.4.7.5 119,931.85 50,073.37
51,250.80 43,379.32
6.4.7.6 - -
1,832,224,916.21 2,019,196,084.78

2013 6 30 2012 12 31
6.4.7.3 - -
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6,448,152.00 -
821,476.32 1,063,169.12
2,345,514.25 2,379,749.69
390,919.01 396,624.95
6.4.7.7 3,369,697.14 2,228,065.70
6.4.7.8 394,205.45 2,290,268.59
13,769,964.17 8,357,878.05
6.4.7.9 2,694,767,175.35 2,828,805,029.65
6.4.7.10 -876,312,223.31 -817,966,822.92
1,818,454,952.04 2,010,838,206.73
1,832,224,916.21 2,019,196,084.78

2013 6 30 0.6748 2694767175.35

6.2
2013 1 1 2013 6

2013 1 1 2012 1 1

2013 6 30 2012 6 30
-72,440,797.00 83,355,275.89
1. 1,006,957.47 2,381,896.00
6.4.7.11 700,476.78 1,306,218.60
- 124,529.58
306,480.69 951,147.82
2. €z 65,830,971.19 -17,088,237.95
6.4.7.12 49,889,289.49 -32,124,241.45
6.4.7.13 - 1,244,833.14
6.4.7.14 - -
6.4.7.15 15,941,681.70 13,791,170.36
3. “€-771 6.4.7.16 -139,294,016.97 97,720,204.64
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4. “_,, - -
5. “e.7 6.4.7.17 15,291.31 341,413.20
23,957,767.03 25,347,556.32
1 6.4.10.2.1 14,666,487.98 16,844,704.41
2 6.4.10.2.2 2,444,414 .66 2,807,450.79
3 6.4.10.2.3 - -
4 6.4.7.18 6,690,637.56 5,533,409.40
5 - -
6 6.4.7.19 156,226.83 161,991.72
e -96,398,564.03 58,007,719.57
ez -96,398,564.03 58,007,719.57

6.3

2013 1 1 2013 6 30
2013 1 1 2013 6 30

2,828,805,029.65 -817,966,822.92 | 2,010,838,206.73
- -96,398,564.03 -96,398,564.03
-134,037,854.30 38,053,163.64 -95,984,690.66
29,114,095.46 -7,703,323.20 21,410,772.26
-163,151,949.76 45,756,486.84 | -117,395,462.92
2,694,767,175.35 -876,312,223.31 | 1,818,454,952.04
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6.4.7
6.4.7.1
2013 6 30
131,180,333.91
1-3 -
131,180,333.91
6.4.7.2
2013 6 30
1,574,516,014.29 1,631,208,643.22 56,692,628.93
1,574,516,014.29 1,631,208,643.22 56,692,628.93
6.4.7.3
6.4.7.4
6.4.7.4.1

2013 6 30

65,320,537.98

65,320,537.98
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6.4.7.4.2

6.4.7.5

2013 6 30

42,729.96

1,356.21

75,442 .48

403.20

119,931.85

6.4.7.6

6.4.7.7

2013 6 30

3,367,643.18

2,053.96

3,369,697.14

6.4.7.8

2013 6 30

250,000.00

397.33

143,808.12

394,205.45
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6.4.7.9
2013 1 1 2013 6 30
2,828,805,029.65 2,828,805,029.65
29,114,095.46 29,114,095.46
(¢ "" ) -163,151,949.76 -163,151,949.76
- / - -
/ - -
( II_II ) - -
2,694,767,175.35 2,694,767,175.35
1
2
6.4.7.10
-1,188,914,498.55 370,947,675.63 -817,966,822.92
42,895,452 .94 -139,294,016.97 -96,398,564.03
54,095,361.62 -16,042,197.98 38,053,163.64
-11,632,330.46 3,929,007.26 -7,703,323.20
65,727,692.08 -19,971,205.24 45,756,486.84
-1,091,923,683.99 215,611,460.68 -876,312,223.31
6.4.7.11
2013 1 1 2013 6 30
664,934.79
29,699.79
5,842.20
700,476.78

21
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6.4.7.12
6.4.7.12.1
2013 1 1 2013 6 30
2,171,568,983.95
2,121,679,694 .46
49,889,289.49
6.4.7.13
6.4.7.13.1
6.4.7.14
6.4.7.15
2013 1 1 2013 6 30
15,941,681.70
15,941,681.70
6.4.7.16
2013 1 1 2013 6 30
1. -139,294,016.97
— -139,294,016.97
2. -
3. -
-139,294,016.97
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6.4.7.17

2013 1 1 2013 6 30

12,762.68

2,528.63

15,291.31

6.4.7.18
2013 1 1 2013 6 30
6,690,637.56
6,690,637.56
6.4.7.19
2013 1 1 2013 6 30
44,630.98
99,177.14
3,018.71
400.00
9,000.00
156,226.83
6.4.8
6.4.8.1
6.4.8.2
6.4.9

6.4.9.1
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6.4.9.2
6.4.10
6.4.10.1
6.4.10.1.1

2013 1 1 2013 6 30 2012 1 1 2012 6 30

1,341,844,730.85 30.30% 494,397,754.00 13.71%
6.4.10.1.2
6.4.10.1.3

2013 1 1 2013 6 30
1,220,067.91 30.50% 767,393.26 22.7%%
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2012 1 1 2012 6 30
410,536.07 13.55% - -
1
2 1%o
6.4.10.2
6.4.10.2.1
2013 1 1 2013 6
2012 1 1 2012 6 30
30
14,666,487.98 16,844,704 _41
3,554,458.23 3,811,152.48
1.5%
X 1.5% /
6.4.10.2.2
2013 1 1 2013 6 30 2012 1 1 2012 6 30

2,444,414 66

2,807,450.79
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0.25%

X 0.25% /
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6.4.10.2.3

6.4.10.3

6.4.10.4

6.4.10.4.1

6.4.10.4.2

6.4.10.5

2013 1 1

2013

6 30

2012

1 1 2012

6

30

131,180,333.91

664,934.79

303,066,074.49

1,278,030.03

6.4.10.6

6.4.11

6.4.11.1

6.4.12

6.4.12.1

6.4.12.2

2013 6

30
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6.4.12.3

6.4.12.3.1

6.4.12.3.2

6.4.13

6.4.13.1

6.4.13.2
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6.4.13.3

10%

10%

6.4.12

40%
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6.4.13.4

6.4.13.4.1

6.4.13.4.1.1

1-3 BB -1
1 1-5
2013 6 30
131,180,333.91 - - -| 131,180,333.91
3,348,582.59 - - - 3,348,582.59
995,635.86 - - - 995,635.86
- - -11,631,208,643.22]1,631,208,643.22
65,320,537.98 - - -|  65,320,537.98
- - - 119,931.85 119,931.85
- - - 51,250.80 51,250.80
200,845,090.34 - -1,631,379,825.87|1,832,224,916.21]
- - - 6,448,152.00 6,448,152.00
- - - 821,476.32 821,476.32
- - - 2,345,514 .25 2,345,514 .25
- - - 390,919.01 390,919.01
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- - - 3,369,697.14 3,369,697.14
- - - 394,205.45 394,205.45
- - - 13,769,964.17| 13,769,964.17
200,845,090.34 - -1,617,609,861.70[1,818,454,952.04
3
1 1-3 1-5 5
2012 12 31
236,381,482.52 - - -| 236,381,482.52
5,129,199.30 - - - 5,129,199.30
- - - 1,000,000.00 1,000,000.00
- - -11,635,426,147.65[1,635,426,147 .65
- - - 141,165,802.62| 141,165,802.62
- - - 50,073.37 50,073.37
- - - 43,379.32 43,379.32
241,510,681.82 - -1,777,685,402.96@2,019,196,084.78
- - - 1,063,169.12 1,063,169.12
- - - 2,379,749.69 2,379,749.69
- - - 396,624 .95 396,624.95
- - - 2,228,065.70 2,228,065.70
- - - 2,290,268.59 2,290,268.59
- - - 8,357,878.05 8,357,878.05
241,510,681.82 - -1,769,327,524.912,010,838,206.73
6.4.13.4.1.2
25
2012 12 31

2013 6 30
25 -
25 -

30 43
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6.4.13.4.2
6.4.13.4.3
6.4.13.4.3.1
2013 6 30 2012 12 31
%
%
- 1,631,208,643.22 89.70 1,635,426,147.65 81.33
1,631,208,643.22 89.70 1,635,426,147.65 81.33
30%-95% 60%
5%
6.4.13.4.3.2
beta
2013 2012 12
30 31
1% -27,640,500.00 -22,182,000.00
5% -138,202,500.00 -110,910,000.00
10% -276,405,100.00 -221,820,000.00

beta 1.52 2012 beta 1.1
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6.4.14
87
7.1
%

1 1,631,208,643.22 89.03
1,631,208,643.22 89.03
2 - -
3 - -
4 65,320,537.98 3.57
134,528,916.50 7.34
1,166,818.51 0.06
1,832,224,916.21 100.00

7.2
()
A — -—
B -— -—
C 914,969,785.18 50.32
D -— -—
E 77,096,703.98 4.24
F - -
G -— -_—
H -— -—
I -— -_—
J — -—
K 639,142,154 .06 35.15
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w | |O | O (2 | = |

1,631,208,643.22

89.70

7.3
1 601633 5,009,317 177,430,008.14 9.76
2 000625 18,098,626 168,136,235.54 9.25
3 002146 11,859,643 167,339,562.73 9.20
4 000024 6,729,486 163,391,920.08 8.99
5 000002 13,300,000 131,005,000.00 7.20
6 000800 6,830,672 84,017,265.60 4.62
7 601965 8,297,392 76,750,876.00 4.22
8 600383 11,116,046 76,256,075.56 4.19
9 600867 4,080,000 60,751,200.00 3.34
10 600887 1,759,874 55,048,858.72 3.03
11 600703 2,630,352 51,660,113.28 2.84
12 601766 14,310,578 51,518,080.80 2.83
13 002005 5,325,029 49,522,769.70 2.72
14 601299 12,769,919 48,014,895.44 2.64
15 000656 3,705,431 42,945,945.29 2.36
16 002064 6,019,277 41,773,782.38 2.30
17 600048 2,970,762 29,440,251.42 1.62
18 002482 1,366,322 28,692,762.00 1.58
19 600340 569,907 18,544,773.78 1.02
20 002140 745,584 18,497,939.04 1.02
21 600585 1,181,225 15,804,790.50 0.87
22 002375 500,000 15,400,000.00 0.85
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23 | 600309 801,978 12,847,687.56 0.71
24 | 000961 1,264,610 12,367,885.80 0.68
25 | 002415 300,000 10,602,000.00 0.58
26 | 002244 1,216,503 10,218,625.20 0.56
27 | 300054 300,000 5,157,000.00 0.28
28 | 000538 40,000 3,360,400.00 0.18
29 | 000731 205,366 1,706,591.46 0.09
30 | 002620 86,611 1,344,202.72 0.07
31 | 002007 38,407 867,230.06 0.05
32 | 002081 27,886 793,914.42 0.04

7.4

7.4.1 2% 20

1 600048 194,958,072.07 9.70
2 600383 152,427,482.60 7.58
3 000002 125,921,661.79 6.26
4 002146 123,573,245.91 6.15
5 601299 120,113,232.63 5.97
6 002005 109,880,947.42 5.46
7 000024 107,320,351.38 5.34
8 000625 100,680,257.25 5.01
9 000800 92,687,432.14 4.61
10 | 601633 82,470,883.30 4.10
11 | 600703 79,799,265.39 3.97
12 | 601965 75,847,591.98 3.77
13 | 002244 70,552,832.47 3.51
14 | 601628 56,110, 605.27 2.79
15 | 600887 55,158,153.73 2.74
16 | 000525 54,911,116.35 2.73
17 | 600867 52,540,847 .44 2.61
18 | 600805 49,820,501.53 2.48
19 | 600585 48,508,187.79 2.41
20 | 601318 47,278,500.00 2.35
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21 600261 44,950,406.61 2.24
22 002007 41,677,227.45 2.07
7.4.2 2% 20
1 600048 224,451,996.75 11.16
2 601299 138,842,529.49 6.90
3 000002 108,399,046.08 5.39
4 000423 108,086,174.67 5.38
5 601633 103,031,804.43 5.12
6 600383 91,823,775.66 457
7 002005 75,968,163.58 3.78
8 600104 71,461,616.05 3.55
9 600036 68,973,070.87 3.43
10 000525 64,359,244.80 3.20
11 600315 63,991,393.25 3.18
12 000630 58,724,827.78 2.92
13 601628 52,602,657.78 2.62
14 002244 50,490,321.90 2.51
15 600376 49,937,038.99 2.48
16 600458 48,753,621.53 2.42
17 600261 48,512,671.12 2.41
18 601318 45,034,627.20 2.24
19 600703 42,350,674.12 2.11
20 600805 42,051,292.71 2.09
7.4.3

2,256,756,207.00

2,171,568,983.95
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7.5

7.6

7.7

7.8

7.9
7.9.1

7.9.2

7.10

7.10.1

7.10.2

7.10.3

995,635.86

119,931.85

51,250.80
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| 9 | 1,166,818.51
7.10.4
7.10.5
7.10.6
88
8.1
()
175,304 |  15,371.97 4,158,707.20 |  0.15% |  2,690,608,468.15 | 99.85%
8.2
89

1,029,352,840.95

2,828,805,029.65

29,114,095.46

163,151,949.76
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2,694,767,175.35

1

2
810
10.1
10.2
2013 3 12
2013 3 29 2013 3 29
2013 4 13
2013 4 13

10.3
10.4
10.5
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10.6

10.7

10.7.1
21 1,341,844,730.85 30.30%  1,220,067.91 30.50%
3 679,614,726.21 15.35% 615,174.04 15.38%
1 608,780,138.68 13.75% 545,645.05 13.64%
1 475,574,823.18 10.74% 432,961.49 10.82%
1 413,885,005.34 9.35% 368,568.76 9.21%
1 245,644,524.76 5.55% 217,371.81 5.43%
- 175,544,878.52 3.96% 159,815.01 4.00%
2 147,290,391.13 3.33% 134,092.79 3.35%
1 126,954,287.45 2.87% 115,579.50 2.89%
1 111,678,205.32 2.52% 100,784.89 2.52%
1 101,513,479.51 2.29% 89,829.16 2.25%
1 - - - -
1 - - - -
1 - - - -
1 - - - -

1
2
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10.7.2
10.8
1

2013 1 5
2 2012 4

2013 1 19
3

2013 2 22
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5

2013 26
6

2013 26
7

2013 12
8

2013 15
9

2013 26
10

2013 26
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2013 26
12

2013 28

41

43




2013

13

2013 29
14

2013 30
15

2013 13
16

2013 17
17 2013 1

2013 22
18

2013 25
19

2013 29
20

2013 15
21

2013 26
22

2013 27

42

43




2013

811

812

12.1

12.2

12.3

http //www.scfund.com.cn

021 50509666 / 400-821-0588

43

43

2013

8

29




