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1.2
Bl et 2
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L s 3
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2 s 6
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B3 e 7
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B2 s 7
B et r et r et r e 8
AL 8
42 s 1
43 1
4.4 1
45 s 12
4.6 12
AT 13
B s 13
5.1 13
52 13
53 13
B0 e ——————————————————————————— 14
B, 14
5.2 15
0.3 16
5.4 e 17
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T L 39
T2 39
T3 40
TA 40
TS 41
76 41
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78 42
79 42
TA0 42
TAL 42
0 PP TP PR PP PP 42
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B L 43
8.2 43
83 s 44
B0 bbbttt e 44
810 R R R R bt E ettt b e 44
10,0 e 44
10.2 44
10.3 44
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10.5 45
106 45
10.7 45
10,8 ettt 47
Bl e 49
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L2 L ettt 50
L2 2 ettt r e 50
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82
2.1
582003
582003
2012 8 13
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2.2

“M 3
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83
3.1
3.1.1 1 1 -2014 6 30 )
3,788,492.27
18,904,244.25
0.0645
6.46%
6.69%
3.1.2 (2014 6 30 )
10,053,329.46
0.0374
278,961,932.14
1.037
3.1.3 (2014 6 30 )
3.70%
1
2
3
3.2
3.2.1
1.57% 0.19% 0.35% 0.01% 1.22% 0.18%
4.43% 0.14% 1.06% 0.01% 3.37% 0.13%
6.69% 0.16% 2.11% 0.01% 4.58% 0.15%
1.07% 0.19% 4.25% 0.01% ~3.18% 0.18%
3.70% 0.16% 8.00% 0.01% ~4.30% 0.15%
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2014 6 30 17
4
LOF 1 100
70
16 6 10 7
4.1.2
2012 8
2014 6 28 15.5
13
2011 7
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2007
2010

6

7

2013

10
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4.2

4.3

4.3.1
2011

3 5 95%

4.3.2

4.4

4.4.1
2014
2013
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2013

10

4.4.2

6.69%

4.5

4.6

2014

54BP

1.037 1.037

2.11%

1PO

12 50
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4.7

5.1

5.2

5.3

2014

1

1

85

2014

13

6

50
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86
6.1
2014 6 30
20014 6 30 2013 12 31
6.4.7.1 3,325,151.86 3,455,338.88
8,271,587.28 9,814,111.62
5,815.05 54,460.99
6.4.7.2 488,603,412.00 571,098,604.97
14,564 ,663.80 23,674,474.07
474,038,748.20 547,424,130.90
6.4.7.3 - -
6.4.7.4 - -
- 4,989,577.07
6.4.7.5 9,019,127.67 13,724,436.85
9,373.37 1,485.75
6.4.7.6 - -
509,234,467.23 603,138,016.13
2014 6 30 2013 12 31
6.4.7.3 - -
227,499,676.05 299,399,600.30
- 3,035,838.85
725,533.53 500,627.76
282,110.26 308,463.37
47,018.36 51,410.58
6.4.7.7 3,922.95 5,190.39
1,474,010.92 1,357,010.92
127,266.34 262,782.62

14

50




2014

6.4.7.8 112,996.68 136,115.50
230,272,535.09 305,057,040.29
6.4.7.9 268,908,602.68 306,598,692.03
6.4.7.10 10,053,329.46 -8,517,716.19
278,961,932.14 298,080,975.84
509,234,467.23 603,138,016.13

2014 6 30 1.037 26890860268

6.2
2014 1 1 2014 6 30

2014 1 1 2013 1 1

2014 6 30 2013 6 30
26,133,238.97 20,347,528.26
1. 14,509,443.67 18,139,123.11
6.4.7.11 88,829.83 227,541.47
14,414,595.92 17,846,273.47
6,017.92 65,308.17
2. -3,647,625.89 11,134,433.09
6.4.7.12 276,201.27 -
6.4.7.13 -4,046,422.28 10,541,785.70
6.4.7.13.1 - -
6.4.7.14 - _
6.4.7.15 - -
6.4.7.16 122,595.12 592,647.39
3. <77 6.4.7.17 15,115,751.98 -9,793,451.25
4, - -
5. 6.4.7.18 155,669.21 867,423.31
7,228,994.72 10,574,195.44
1 6.4.10.2.1 1,740,817.34 3,497,193.73
2 6.4.10.2.2 290,136.25 582,865.65
3 6.4.10.2.3 - -
4 6.4.7.19 18,181.72 47,781.13
5 5,054,063.82 6,309,324.58

15
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5,054,063.82

6,309,324.58

6 6.4.7.20 125,795.59 137,030.35
ez 18,904,244 .25 9,773,332.82
ez 18,904,244 .25 9,773,332.82

6.3

2014 1

1 2014 6 30

2014 1 1 2014 6 30
306,598,692.03 -8,517,716.19 298,080,975.84
- 18,904,244 .25 18,904,244 .25
-37,690,089.35 -333,198.60 -38,023,287.95
739,908.31 489.64 740,397.95
-38,429,997.66 -333,688.24 -38,763,685.90
268,908,602.68 10,053,329.46 278,961,932.14

2013 1 1 2013 6 30

652,671,994.29

7,773,339.43

660,445,333.72

9,773,332.82

9,773,332.82

16 50
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-165,759,578.45

-5,031,265.71

-170,790,844.16

2,594,198.28

98,884.16

2,693,082.44

-168,353,776.73

-5,130,149.87

-173,483,926.60

486,912,415.84

12,515,406.54

499,427,822.38

6.1

6.4

6.4

6.4.1

13

60%

6.4.2

[2012][506]

775,673,452.62

3%

17 50

S%

2012 8

40%
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XBRL 3 <

6.4.3

6.4.4

6.4.5

6.4.5.1

6.4.5.2

6.4.5.3

6.4.6

0.1%

[2005]103

[2004]78

2006 1 1

[2005]103

18 50

2008

9

19
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[2008]1
3
[1998]55
20%
[2005]107
2005 6 13
[2005]102 50
[2005]103
[2012]85
1 1 1
1 1 50% 1 250
20%
6.4.7
6.4.7.1
2014 6 30
3,325,151.86
1-3 -

3,325,151.86

19 50
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6.4.7.2
2014 6 30
17,541,451.83 14,564 ,663.80 -2,976,788.03
338,367,299.82 333,825,748.20 -4,541,551.62
139,926,397.10 140,213,000.00 286,602.90
478,293,696.92 474,038,748.20 -4,254,948.72
495,835,148.75 488,603,412.00 -7,231,736.75
6.4.7.3
/
6.4.7 .4
6.4.7.4.1
6.4.7.4.2
6.4.7.5

2014

1,409.67

3,349.98

9,014,365.59

2.43

9,019,127.67

20
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6.4.7.6
6.4.7.7
2014 6 30
3,922.95
3,922.95
6.4.7.8
2014 6 30
8,858.33
104,138.35
112,996.68
6.4.7.9
2014 1 1 2014 6 30
306,598,692.03 306,598,692.03
739,908.31 739,908.31
(¢ "" -38,429,997.66 -38,429,997.66
- / - -
/ - -
( Il_ll - -
268,908,602.68 268,908,602.68
1
2

21 50




2014

6.4.7.10
12,861,113.63 -21,378,829.82 -8,517,716.19
3,788,492.27 15,115,751.98 18,904,244 25
-1,832,447.01 1,499,248 41 -333,198.60
34,222.36 -33,732.72 489.64
-1,866,669.37 1,532,981.13 -333,688.24
14,817,158.89 -4,763,829.43 10,053,329.46
6.4.7.11
2014 1 1 2014 6 30
16,862.18
71,750.14
217.51
88,829.83
6.4.7.12
6.4.7.12.1 e
2014 1 1 2014 6 30
8,667,117.36
8,390,916.09
276,201.27
6.4.7.13
2014 1 1 2014 6 30

104,895,395.89

107,788,616.20
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2014

1,153,201.97

-4,046,422.28

6.4.7.13.1

6.4.7.14
6.4.7.14.1

6.4.7.14.2

6.4.7.14.3

6.4.7.14.4

6.4.7.15

6.4.7.15.1

6.4.7.15.2

6.4.7.16

2014

1

1

2014

6 30

122,595.12

122,595.12
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6.4.7.17
2014 1 1 2014 6 30
1. 15,115,751.98
— -718,894.18
— 15,834,646.16
2. -
3. -
15,115,751.98
6.4.7.18
2014 1 1 2014 6 30
154,256.22
1,412.99
155,669.21
6.4.7.19
2004 1 1 2014 6 30
17,581.72
600.00
18,181.72
6.4.7.20

2004 1 1 2014 6 30

24,795.19

79,343.16

3,077.24

400.00

24

50



2014

18,180.00

125,795.59

6.4.8

6.4.8.1

6.4.8.2

6.4.9

6.4.9.1

6.4.9.2

6.4.10

6.4.10.1

6.4.10.1.1

2014 1 1 2014 6 30 2013 1 1 2013 6 30

8,667,117.36 100.00% -

25 50



2014

2014 1 1 2014 6 30 2013 1 1 2013 6 30
26,213,606.42 53.87% 279,465,996.04 48.83%

2014 1 1 2014 6 30 2013 1 1 2013 6 30

2,646,600,000.00 27.76% 4,406,365,000.00 33.11%

6.4.10.1.2

6.4.10.1.3

2014 1 1 2014 6 30

7,675.18 100.00% -

2013 1 1 2013 6 30

26 50
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6.4.10.2

6.4.10.2.1
2014 1 1 2014 6
2013 1 1 2013 6 30
30
1,740,817.34 3,497,193.73
783,330.05 1,576,504.51
1.2%
X1.2% /
6.4.10.2.2
2014 1 1 2014 6 30 2013 1 1 2013 6 30
290,136.25 582,865.65
0.2%
X 0.2% /
6.4.10.2.3
6.4.10.3 (
6.4.10.4
6.4.10.4.1

6.4.10.4.2
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2014

6.4.10.5
2014 1 1 2014 6 30 2013 1 1 2013 6 30
3,325,151.86 16,862.18| 8,237,774.96 116,524.45
6.4.10.6
6.4.11
6.4.11.1 —
6.4.12 2014 6 30
6.4.12.1 /
6.4.12.2
6.4.12.3
6.4.12.3.1
2014 6 30
227499676.05
1382102 13 2014 7 2 99.37 300,000 29,811,000.00
MTN1
1282401 12 2014 7 2 100.59 200,000 20,118,000.00
MTN1
500,000 49,929,000.00

28 50
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6.4.12.3.2
2014 6 30

179999947 .30 2014 7 3

6.4.13

6.4.13.1

CPPI

“M EE]

6.4.13.2

29 50
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6.4.13.3

6.4.13.4

6.4.13.4.1

10%

10%

6.4.12

40%

30 50



2014

6.4.13.4.1.1
201
1 1-3 1-5
4
6
30
3,325,151.86 - 3,325,151.86
8,271,587.28 -| 8,271,587.28
5,815.05 - 5,815.05
-{ 14,337,000. 403,154,191. 488,603,412.0

0

50



2014

9,019,127.67

9,019,127.67

9,373.37

9,373.37

11,602,554.19

14,337,000.

2

39,762,156.

2

403,154,191.

7

16,785,400.

0

23,593,164.8
4

509,234,467.2
3

227,499,676.05

227,499,676.0
5

32

50



2014

- - -l 725,533.53 725,533.53
- - - 282,110.26 282,110.26
- - - 47,018.36 47,018.36
- - - 3,922.95 3,922.95
- - -11,474,010.92 1,474,010.92
- - - 127,266.34 127,266.34
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2014

112,996.68

112,996.68

227,499,676.05

2,772,859.04

230,272,535.0
9

-215,897,121.8| 14,337,000.2 39,762,156.2 403,154,191.7| 16,785,400.0 20,820,305.8| 278,961,932.1
6 0 5 5 0 0 4
201
1 1-3 3 -1 1-5 5
3
12
31

3,455,338.88

3,455,338.88

9,814,111.62

9,814,111.62

54,460.99

54,460.99

34
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2014

-1 26,193,200.0| 452,623,802.7| 68,607,128.2 23,674,474 .0/ 571,098,604.9
0 0 0 7 7
N - - -14,989,577.07| 4,989,577.07

13,724,436.8
5

13,724,436.85

1,485.75

1,485.75
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2014

13,323,911.49 -1 26,193,200.0| 452,623,802.7| 68,607,128.2 42,389,973.7| 603,138,016.1
0 0 0 4 3

299,399,600.30 - - - - -1 299,399,600.3
0

- - - - -1 3,035,838.85 3,035,838.85

- - - - -l 500,627.76 500,627.76
- - - - - 308,463.37 308,463.37
- - - - - 51,410.58 51,410.58
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2014

5,190.39

5,190.39

1,357,010.92

1,357,010.92

262,782.62

262,782.62

136,115.50

136,115.50

299,399,600.30

5,657,439.99

305,057,040.2
9

-286,075,688.8 -1 26,193,200.0| 452,623,802.7| 68,607,128.2 36,732,533.7| 298,080,975.8
1 0 0 5 4
6.4.13.4.1.2
25
37 50




2014

2013 12 31
2014 6 30

25 2,380,400.00 3,552,500.00

25 -2,359,100.00 -3,512,300.00
6.4.13.4.2
6.4.13.4.3
6.4.13.4.3.1

2014 6 30 2013 12 31

%

%

- 14,564 ,663.80 5.22

23,674,474.07

7.94

14,564 ,663.80 5.22

23,674,474.07

7.94

3%

38 50

5%

40%

60%
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6.4.13.4.3.2
beta
2014 6 2013 12
30 31
1% 142,000.00 -4,224,100.00
5% 710,000.00 -21,120,500.00
10% 1,419,900.00 -42,241,100.00
-0.05 2013 beta 1.42
6.4.14
87
7.1
%
1 14,564,663.80 2.86
14,564,663.80 2.86
2 474,038,748.20 93.09
474,038,748.20 93.09
3 - -
4 - _
5 - -
11,596,739.14 2.28
9,034,316.09 1.77
509,234,467.23 100.00
7.2
(%)
A - -
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2014

B -— -—
C 14,564 ,663.80 5.22
D -— -—
E -— -—
F — -—
G -— -—
H — -—
I -— -—
J -— -—
K -— -—
L -— -_—
M -— -—
N — -—
O -— -—
P — -—
Q -— -_—
R -— -—
S -— -_—
14,564 ,663.80 5.22
7.3
1 002317 499,990 9,984,800.30 3.58
2 002507 130,150 4,046,363.50 1.45
3 600872 50,000 533,500.00 0.19
7.4
7.4.1 2% 20

40 50




2014

7.4.2 2% 20
1 000915 8,446,616.36 2.83
2 600499 220,501.00 0.07
7.4.3
8,667,117.36
7.5
1 15,045,700.00 5.39
2 - -
3 - -
4 338,763,048.20 121.44
5 - -
6 120,230,000.00 43.10
7 - -
8 - -
9 474,038,748.20 169.93
7.6
1 122214 12 400,000 39,940,000.00 14.32
2 124315 13 400,000 39,600,000.00 14.20
3 1382102 |13 MTN1 300,000 29,811,000.00 10.69
4 122710 12 231,850 23,764,625.00 8.52
5 112076 12 02 239,000 23,541,500.00 8.44

41 50
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7.7

7.8

7.9

7.10
7.10.1

7.10.2

7.11
7.11.1

7.11.2

7.11.3

7.12

7.12.1

7.12.2
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7.12.3
1 5,815.05
2 -
3 -
4 9,019,127.67
5 9,373.37
6 -
7 -
8 -
9 9,034,316.09
7.12.4
7.12.5
7.12.6
88
8.1
()
3,236 83,099.07 15,177,850.22 5.64% 253,730,752.46 | 94.36%
1
2
8.2
99,013.00 0.0368%

43 50
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8.3

89

2012 8 13 775,673,452.62
306,598,692.03
739,908.31
38,429,997.66
268,908,602.68

1

2
810
10.1
10.2

10.3

44
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2014

10.4

10.5

10.6

10.7

10.7.1

8,667,117.36

100.00%

7,675.18

100.00%

45
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2014

10.7.2

26,213,606.42 53.87%2,646,600,000.00 27.76% -
1,946,949.05 4.00% 561,500,000.00 5.89% -
11,352,087.76 23.33%1,001,000,000.00 10.50% -
9,148,200.00 18.80%4,602,100,000.00 48.27% -

46
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2014

- 722,000,000.00) 7.57% -
10.8
1
2014 8
2
2014 10
3
2014 10
4 2014 22
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2013

4

5
2014 7
6
2014 26
7
2014 27
8
2014 12
9
2014 12
10
2014 17
11
2014 20
12
2014 29
13
2013 2014 29
14 2014 1
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15
2014 1
16
2014 4
17
2014 4
18
2014 10
19
2014 1 2014 21
20
2014 28
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49
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812

12.1

12.2

12.3

http //www.scfund.com.cn

021 50509666 / 400-821-0588

50

50

2014

8

28



