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2000 5 11
120,785,386.57
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583001 583101
91,783,160.01 29,002,226.56
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021-50509888-8308
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2.4

www.scfund.com.cn

83
3.1
3.1.1
2013 2012 2011
A B A B A B
3,924,668.12 | 2,853,610.40 6,388,073.21 6,654,507.30 9,050,226.38 | 25,569,906.12
3,924,668.12 | 2,853,610.40 6,388,073.21 6,654,507.30 9,050,226.38 | 25,569,906.12
3.1233% 3.3717% 3.2164% 3.4644% 3.2401% 3.4882%
3.1.2
2013 2012 2011

91,783,160.01

29,002,226.56

211,539,803.92

134,694,872.51

87,126,126.18

387,281,660.61

1.0000

1.0000

1.0000

1.0000

1.0000

1.0000
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2 /

3

3.2

3.2.1
0.8429% | 0.0066% 0.3403% 0.0000% 0.5026% 0.0066%
1.5369% | 0.0048% 0.6805% 0.0000% 0.8564% 0.0048%
3.1233% | 0.0054% 1.3500% 0.0000% 1.7733% 0.0054%
9.8889% | 0.0060% 4.2275% 0.0002% 5.6614% 0.0058%
10.9055% | 0.0058% 5.0966% 0.0002% 5.8089%% 0.0056%
0.9038% | 0.0066% 0.3403% 0.0000% 0.5635% 0.0066%
1.6600% | 0.0048% 0.6805% 0.0000% 0.9795% 0.0048%
3.3717% | 0.0054% 1.3500% 0.0000% 2.0217% 0.0054%
10.6836% | 0.0060% 4.2275% 0.0002% 6.4561% 0.0058%
11.8825% | 0.0058% 5.0966% 0.0002% 6.7859% 0.0056%

1 =
2
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3.2.2

10.90%

9.81%

8.72%

7.63%

6.54%

5.45%

4.36%

3.27%
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3.2.3
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3.00% 4
2.00% 4
1.00% 4
0.00% - - ; = :
2010 20115 20125 20134
W Bl AL iR Ao Bl b sl LA R
2000 5 11
3.3
A
2013 3,924,668.12 - 3,924,668.12
2012 6,388,073.21 - 6,388,073.21
2011 9,050,226.38 - 9,050,226.38
19,362,967.71 - 19,362,967.71
B
2013 2,853,610.40 - 2,853,610.40
2012 6,654,507.30 - 6,654,507.30
2011 25,569,906.12 - 25,569,906.12

35,078,023.82 -

35,078,023.82
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84
4.1
41.1
2003 82
2004 9
2013 12 31 15 4
5
2 100 LOF
3
2013 A
4.1.2
MBA
2010 5
- 18
11

10
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4.3.1
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3 5 95%

4.3.3

4.4
4.4.1

2013 2012

7 4.5% 12
11 10

4.5-4._6% 2013

4.4.2

A 3.1233% B 3.3717%

1.3500%

4.5

2013 CPI 3%
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4.6

4.7

3,924,668.12

2,853,610.40

5.1

2,853,610.40

85

13

3,924,668.12
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2013 1 1 2013 12 31

5.2
5.3
86
2014 00379
87
7.1
2013 12 31
2013 12 31 2012 12 31
32,371,191.11 188,739,974.84
- 750,000.00

14 34
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44,964,577.40 145,491,725.13

44,964,577.40 145,491,725.13

44,000,126.00 -

1,137,679.04 3,517,231.17

554,357.72 8,241,460.61

123,027,931.27 346,740,391.75

2013 12 31 2012 12 31

1,992,611.11 -

20,856.77 142,055.43

40,492.23 119,155.84

12,270.39 36,107.84

23,762.54 55,428.57

12,252.24 11,128.35

140,299.42 141,839.29

2,242,544.70 505,715.32

120,785,386.57 346,234,676.43

120,785,386.57 346,234,676.43

123,027,931.27 346,740,391.75

2013 12 31 1.0000 120,785,386.57
A 91,783,160.01 29,002,226.56
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7.2
2013 1 1 2013 12 31
2013 1 1 2013 | 2012 1 1
12 31 2012 12 31

8,285,564.22 15,884,738.81
1. 7,446,811.28 13,454,601.93
3,005,598.42 7,702,094.93
3,286,379.41 4,639,609.38
1,154,833.45 1,112,897.62
2. “e-7z 838,752.94 2,430,136.88
838,752.94 2,430,136.88
3. - -
4. “_,, - -
5' “_,, - -
1,507,285.70 2,842,158.30
1 709,590.32 1,351,880.47
2 215,027.30 409,660.82
3 326,854.50 566,098.35
4 - 80.00
5 41,503.47 313,019.47
41,503.47 313,019.47
6 214,310.11 201,419.19
ez 6,778,278.52 13,042,580.51
ez 6,778,278.52 13,042,580.51

16 34
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7.3

2013 1 1 2013 12 31
2013 1 1 2013 12 31
346,234,676.43 - | 346,234,676.43
- 6,778,278.52 6,778,278.52
. ~225,449,289.86 - | -225,449,289.86
1,335,233,678.63 - | 1,335,233,678.63
-1,560,682,968.49 - | -1,560,682,968.49
- -6,778,278.52 -6,778,278.52
120,785,386.57 - | 120,785,386.57
2012 1 1 2012 12 31
474,407 ,786.79 - | 474,407,786.79
- 13,042,580.51 13,042,580.51
. ~128,173,110.36 - | -128,173,110.36
5,078,225,064.28 - | 5,078,225,064.28
-5,206,398,174.64 - | -5,206,398,174.64
- -13,042,580.51 |  -13,042,580.51
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346,234,676.43 - 346,234,676.43
7.1 7.4
7.4
7.4.1
“« > [2010]415
2010 5

11 4,433,355,798.66

397 397 1 1

1 1
7.4.2

( £ c ,’)
XBRL 3 < >

7.4.3
2013 12 31 2013
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7.4.4
7.4.4.1

1 1 12 31 2013 1

31

7.4.4.2

7.4.4.3

7.4.4.4
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7.4.4.5

0.25%
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7.4.4.6

7.4.4.7

7448 /()
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7.4.4.9

7.4.4.10

7.4.4.11

7.4.5
7.4.5.1

7.4.5.2

7.4.5.3

21 34
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7.4.6

[2002]128

[2004]78 [2008]1

3 20%

7.4.7

7.4.8
7.4.8.1
7.4.8.1.1

7.4.8.1.2

7.4.8.1.3

7.4.8.1.4

7.4.8.1.5

22 34
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7.4.8.2
7.4.8.2.1
2013 1 1 2013 12 2012 1 1 2012 12
31 31
709,590.32 1,351,880.47
163,807.75 351,959.11
0.33%
X 0.33% /
7.4.8.2.2
2013 1 1 2013 12 2012 1 1 2012 12
31 31
215,027.30 409,660.82
0.10%
X 0.10% /
7.4.8.2.3
2013 1 1 2013 12 31
A B
31,177.56 7,504.41 38,681.97
80,655.27 257.06 80,912.33
762.79 0.00 762.79
112,595.62 7,761.47 120,357.09
2012 1 1 2012 12 31

23
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A B
39,687.35 12,753.61 52,440.96
112,838.61 3,410.37 116,248.98
1,211.35 - 1,211.35
153,737.31 16,163.98 169,901.29
A 0.25%
B 0.01%
XR/ R
7.4.8.3 (
7.4.8.4
7.4.8.4.1
7.4.8.4.2
7.4.8.5
2013 1 1 2013 12 31 2012 1 1 2012 12 31
2,371,191.11 157,767.76 18,739,974.84 462,680. 14
7.4.8.6
7.4.8.7

24 34
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7.4.9 2013 12 31

7.4.9.1 /
/
7.4.9.2
7.4.9.3
7.4.9.3.1
7.4.9.3.2
7.4.10
88
8.1
%
1 44,964 ,577.40 36.55
44,964 ,577.40 36.55
2 44,000,126.00 35.76
3 32,371,191.11 26.31
4 1,692,036.76 1.38
5 123,027,931.27 100.00
8.2
%
1 0.53

25

34
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%

2 - -
20%
%
20%
8.3
8.3.1
21
105
17
180
120 10
180 120
8.3.2
o o
1|30 80.59 1.65
397 9.06 -
2 |30 ( )—60 8.28 -
397 - -

26 34
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60 ( )—90 11.59 -
397 3.31 -
90 ( )—180 - -
397 - -
180 ( )—397 - -
397 - -
100.46 1.65
120 180
120
8.4
o
1 - -
) - -
3 14,936,137.80 12.37
14,936,137.80 12.37
4 - -
5 30,028,439.60 24.86
6 - -
7 - -
8 44,964,577.40 37.23
9 397 14,936,137.80 12.37
8.5
) %
1 110221 11 21 110,000 10,943,694.13 9.06
2 041359007 | 13 100,000 10,023,904.47 8.30
CPO01
3 041354006 | 13 100,000 10,003,773.39 8.28
CP001
4 041369006 | 13 100,000 10,000,761.74 8.28
CP001
5 110212 11 12 40,000 3,092,443.67 3.31

27

34
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8.6 <<

0.25( )-0.5% 7
0.2460%
-0.3559%
0.1467%
8.7
8.8
8.8.1
1.0000
8.8.2
397 397
1 |2013 7 25 20.00 2013-07-30
2 | 2013 7 26 20.06 2013-07-30
3 |2013 7 27 20.06 2013-07-30
4 2013 7 28 20.05 2013-07-30
5 | 2013 7 29 20.14 2013-07-30
6 | 2013 7 31 20.06 2013-08-01
7 | 2013 8 6 20.93 2013-08-07
8 | 2013 8 20 21.44 2013-08-30
9 |2013 8 21 22.82 2013-08-30
10 | 2013 8 22 22.79 2013-08-30
11 | 2013 8 23 20.88 2013-08-30

28

34
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2013-08-30

2013-08-30

2013-08-30

2013-08-30

2013-08-30

2013-09-06

2013-09-25

2013-10-25

2013-10-25

2013-10-25

2013-10-25

2013-10-25

2013-10-25

2013-10-25

2013-10-25

2013-10-25

2013-10-25

2013-10-25
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34 | 2013 11 2 20.30 2013-11-05
35 2013 11 3 20.30 2013-11-05
36 2013 11 4 20.14 2013-11-05
8.8.3
8.8.4
1 -
2 -
3 1,137,679.04
4 554,357.72
5 -
6 -
7 -
8 1,692,036.76
8.8.5
89
9.1
()
12,507 7,338.54 | 11,463,716.69 12.49% | 80,319,443.32 87.51%
A
515,800,445.31 | 18,976,156.84 65.43% | 10,026,069.72 34.57%
B
12,512 9,653.56 | 30,439,873.53 25.20% | 90,345,513.04 74.80%

30 34
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9.2

A - -
B - -
810
A B
2000 5 11 1,474,241,686.52 2,959,332,679.75
211,539,803.92 134,694,872.51
815,203,074.30 520,030,604.33
934,959,718.21 625,723,250.28
91,783,160.01 29,002,226.56
811
111
11.2
2013 3 12
2013 3 29 2013 3 29

31
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2013

2013 4 13
2013 4 13
11.3
11.4
11.5
2012 60000
11.6
11.7

11.7.1
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2013

11.7.2

562,000,000.00

100.00%
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34




2013

11.8 0.5%

0.5%

2014 3 29

34 34




