2014

2014 6 30



2014

11

2014

01

01

81

06

30
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2014

8

22



2014

1.2
Bl et 2
L L s 2
L s 3
72O TE PP TP PP ST 5
2. L s 5
2 2 s 5
2. 3 s 5
2 s 6
2D s 6
B3 e 6
B L s 6
B2 s 7
B et r et r et r e 8
AL 8
42 s 10
43 10
4.4 1
45 1
4.6 12
AT 12
B s 12
5.1 12
52 13
53 13
B0 e ——————————————————————————— 13
B, 13
5.2 14
0.3 15
5.4 e 16
BT et 33
T L 33
T2 34
T3 34
TA 35
TS 37
76 37
T e 37
78 38
79 38
TA0 38
TAL 38
0 PP TP PR PP PP 38
B e 39



2014

B L 39
8.2 39
83 s 39
B0 bbbttt e 40
810 R R R R bt E ettt b e 40
10,0 e 40
10.2 40
10.3 40
10,4 e 40
10.5 41
106 41
10.7 41
10,8 ettt 43
Bl e 45
Bl Rt r e r e 45
L2 L ettt 45
L2 2 ettt r e 45
L2 3 ettt 46



2014

82

2.1
580003
580003
2008 4 23
1,965,320,313.55
2.2
75%* 300 +25%*
2.3




2014

021-50509888-8308 010-85238667
xuj@scfund.com.cn zhjjtgb@hxb.com.cn
021-50509666/400-821-0588 | 95577
021-50509888-8211 010-85238680
279 22
279 22
200135 100005

2.4
www.scfund.com.cn
2.5
279
83
3.1
3.11 (2014 1 1 - 2014 6 30 )
-64,031,739.43
-19,070,305.64
-0.0093
-1.82%
-1.79%
3.1.2 (2014 6 30 )
-1,276,260,233.11
-0.6494
1,012,664,607.73
0.5153
3.13 (2014 6 30 )
-45.07%




2014

1
2
3
3.2
3.2.1
3.20% 1.06% 0.50% 0.59% 2.70% 0.47%
5.25% 1.12% 1.26% 0.66% 3.99% 0.46%
-1.79% 1.24% -4.34% 0.78% 2.55% 0.46%
-11.38% 1.45% -0.46% 0.88% -10.92% 0.57%
-52.87% 1.70% -18.49%% 0.98% -34.38% 0.72%
-41.34% 1.72% -19.65% 1.10% -21.69% 0.62%
-45.07% 1.69% -19.39%% 1.33% -25.68% 0.36%
=75%* 300 +25%*
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2014

3.2.2

He S U T TR G R 5 1l 0l 487 L A2 i 2 46 11 Dy stz e 3ok LE

35.48% -

26.61% -

17.74% -

2.87% 4

0.00% { &

S8BT 1}

-17.74% |

-26.61% 1

-35.48% -

-44.35% -

-563.22

2008-04-23

4.1

4.1.1

2009-03-25
10-02-24
2010-06-16G
10-10-0G
2011-01-26
11-05-18
2011-09-07
11-12-28
2012-04-18
2012-08-08
2013-03-20
2013-07-10
2013-10-30

2008-08-13
2008-12-03
2008-07-15
2009-11-04
2012-11-28
2014-02-19
2014-06-11

20
20
20
20

|— N B TP B — bR L B M i

2008 4 23

=75%* 300 +25%*

84

2003 82

2004 9 1



2014

2014 6 30 17 5
4
LOF 1 100
70
16 6 10 7
4.1.2
2009 1
2014 1 24 9
20 2007 9
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2014

2004

2

2014 1
- 10
14
1
2
4.2
4.3
4.3.1
2011

10

46




2014

1
3 5
4.3.2
4.4
4.4.1
2014
10E
4.4.2
0.5153
-1.79% -4.34%
4.5
A 1

4 1PO
11 46

0.5953

95%



2014

4.6

4.7

5.1

®

85

12

46

1PO
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2014

5.2
5.3
2014
86
6.1
2014 6 30
2004 6 30 2013 12 31
6.4.7.1 135,673,277.80 199,185,030.65
1,499,421.02 942,476.61
1,721,501.61 2,297,382.38
6.4.7.2 847,165,413.37 913,063,478.27
847,165,413.37 863,083,478.27
- 49,980,000.00
6.4.7.3 - -
6.4.7.4 28,800,134.40 27,000,133.50
3,106,194._27 -
6.4.7.5 30,355.11 1,801,464.43
65,628.42 256,077.32
6.4.7.6 - -
1,018,061,926.00 1,144,546,043.16
20014 6 30 2013 12 31

13

46




2014

6.4.7.3 - -
1,389,790.65 2,371,289.30
1,507,928.48 2,087,874.20
1,231,898.60 1,531,821.38
205,316.41 255,303.56
6.4.7.7 867,708.99 2,605,724.93
6.4.7.8 194,675.14 291,402.58
5,397,318.27 9,143,415.95
6.4.7.9 1,965,320,313.55 2,163,825,418.98
6.4.7.10 -952,655,705.82 -1,028,422,791.77
1,012,664,607.73 1,135,402,627.21
1,018,061,926.00 1,144,546,043.16
2014 6 30 0.5153 1,965,320,313.55
6.2
2014 1 1 2014 6 30

2014 1 1 2013 1 1

20014 6 30 2013 6 30
-5,507,548.26 -303,223,987.00
1. 805,818.38 1,591,649.70
6.4.7.11 653,517.76 283,108.65
86,164.38 1,308,541.05
66,136.24 -
2. “er -51,335,016.18 62,498,035.50
6.4.7.12 -54,182,278.84 49,797,176.39
6.4.7.13 157,900.00 -1,164,798.59

14
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2014

6.4.7.13.1 - -
6.4.7.14 - -
6.4.7.15 - -
6.4.7.16 2,689,362.66 13,865,657.70
3. “€-771 6.4.7.17 44,961,433.79 -368,027,736.72
4' “_,, - —
5. €.z 6.4.7.18 60,215.75 714,064 .52
13,562,757.38 35,652,159.88
1 6.4.10.2.1 7,801,685.26 14,952,508.73
2 6.4.10.2.2 1,300,280.80 2,492,084.74
3 6.4.10.2.3 - -
4 6.4.7.19 4,248,978.68 17,994,875.97
5 - -
6 6.4.7.20 211,812.64 212,690.44
e -19,070,305.64 -338,876,146.88
-19,070,305.64 -338,876,146.88

6.3

2014 1 2014 6 30
2014 1 1 2014 6

2,163,825,418.98 -1,028,422,791.77 | 1,135,402,627.21
- -19,070,305.64 -19,070,305.64
-198,505,105.43 94,837,391.59 -103,667,713.84
88,517,673.20 -43,305,678.78 45,211,994.42
-287,022,778.63 138,143,070.37 -148,879,708.26

15
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2014

1,965,320,313.55

-952,655,705.82

1,012,664,607.73

2013

1 1 2013 6

30

3,132,622,828.33

-907,576,639.69

2,225,046,188.64

-338,876,146.88

-338,876,146.88

-444,853,086.90

121,541,900.11

-323,311,186.79

907,269,018.71

-277,073,714.84

630,195,303.87

-1,352,122,105.61

398,615,614.95

-953,506,490.66

2,687,769,741.43

-1,124,910,886.46

1,562,858,854.97

6.1 6.4
6.4
6.4.1
2008 4 23

[2008]296

16

3,171,531,068.11
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2014

60%-95%
3%

=75%* 300 +25%*

6.4.2

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

2007 5 30

17

46

0-35%

5%

0.1%



2014

0.3%
2008 4 24
0.3% 0.1%
2008 9 19
0.1%

[2005]103

[2004]78

, 2004 1 1

[2005]103

[2008]1

[1998]55

20%

[2005]107
2005 6 13
[2005]102 50

[2005]103

[2012]85

18 46



2014

1 1
50% 1 25%
20%
6.4.7
6.4.7.1
2014 30
135,673,277.80
1-3 -
135,673,277.80
6.4.7.2
2014 6 30
806,009,095.67 847,165,413.37 41,156,317.70
806,009,095.67 847,165,413.37 41,156,317.70
6.4.7.3

19
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2014

6.4.7.4

6.4.7.4.1
2014 6 30
28,800,134.40 -
28,800,134.40 -
6.4.7.4.2
6.4.7.5
2014 6 30
26,872.99
607.32
2,177.49
0.08
697.23
30,355.11
6.4.7.6
6.4.7.7
2014 6 30
867,363.55
345.44

867,708.99

20

46



2014

6.4.7.8
2014 6 30
1,278.45
193,396.69
194,675.14
6.4.7.9
2014 1 1 2014 6 30
2,163,825,418.98 2,163,825,418.98
88,517,673.20 88,517,673.20
(¢ "" -287,022,778.63 -287,022,778.63
- / - -
/ - -
( Il_ll - -
1,965,320,313.55 1,965,320,313.55
1
2
6.4.7.10
-1,339,181,029.84 310,758,238.07 -1,028,422,791.77
-64,031,739.43 44,961,433.79 -19,070,305.64
126,952,536.16 -32,115,144.57 94,837,391.59
-56,761,804.84 13,456,126.06 -43,305,678.78
183,714,341.00 -45,571,270.63 138,143,070.37
-1,276,260,233.11 323,604,527.29 -952,655,705.82
6.4.7.11

21
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2014

2004 1 1 2014 6 30

610,335.23

25,846.88

17,335.65

653,517.76

6.4.7.12
6.4.7.12.1 e
2004 1 1 2014 6 30
1,410,862,982.15
1,465,045,260.99
-54,182,278.84
6.4.7.13
2014 1 1 2014 6 30
51,850,000.00
49,842,100.00
1,850,000.00
157,900.00
6.4.7.13.1
6.4.7.14
6.4.7.14.1

22 46



2014

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
20014 1 1 2014 6 30

2,689,362.66

2,689,362.66
6.4.7.17

2004 1 1 2014 6 30

1. 44,961,433.79
— 45,099,333.79
- -137,900.00
2- -
3- -

44,961,433.79

23

46




2014

6.4.7.18

2004 1 1 2014 6 30

54,990.17

5,225.58

60,215.75

6.4.7.19
2004 1 1 2014 6 30
4,248,978.68
4,248,978.68
6.4.7.20
2004 1 1 2014 6 30
44,630.98
148,765.71
15.95
400.00
18,000.00
211,812.64
6.4.8
6.4.8.1
6.4.8.2
6.4.9

6.4.9.1

24
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2014

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
165,554,975.98 5.88% 3,282,073,599.47 28.02%
2014 1 1 2014 6 30 2013 1 1 2013 6 30
- - 45,864,771.62 62.61%
6.4.10.1.2
6.4.10.1.3

25 46




2014

2014 1 1 2014 6 30
149,166.29 5.91% - -
2013 1 1 2013 6 30
2,954,396.96 27.94% 1,728,298.93 21.61%
6.4.10.2
6.4.10.2.1
2014 1 1 2014 6
2013 1 1 2013 6 30
30
7,801,685.26 14,952,508.73
1,843,536.86 3,242,488.98
1.5%
X 1.5% /
6.4.10.2.2
2014 1 1 2014 6 30 2013 1 1 2013 6 30

1,300,280.80

2,492,084.74

26
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0.25%

X 0.25% /




2014

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

2014 1 1

2014

6 30

2013

1 1 2013

6

30

135,673,277.80

610,335.23

24,307,428.19

154,163.89

6.4.10.6

6.4.11

6.4.11.1

6.4.12

6.4.12.1

6.4.12.2

2014 6

30

27 46




2014

2014 2014
300025 6 15.64 | 7 14.51) 1,269,581  16,633,314.56/19,856,246.84
16 23
2014 2014
002131 4 19.50 | 7 21.45 499,903 8,672,467.42 9,748,108.50
22 3
2014 2014
002306 6 5.86 7 6.13| 3,000,000,  18,226,025.00/17,580,000.00
23 29
6.4.12.3
6.4.12.3.1
6.4.12.3.2
6.4.13
6.4.13.1
28 46




2014

6.4.13.2

6.4.13.3

10%

10%

29 46



2014

6.4.12
40%
( )
6.4.13.4
6.4.13.4.1
6.4.13.4.1.1
3 -1
1 = 15
2014 6 30
135,673,277.80 - - - -| 135,673,277.80
1,499,421.02 - - - - 1,499,421.02
1,721,501.61 - - - - 1,721,501.61
- - - -1847,165,413.37| 847,165,413.37
28,800,134.40 - - - - 28,800,134.40
- - - - 3,106,194.27|  3,106,194.27
- - - - 30,355.11] 30,355.11]
30 46



2014

- - - - 65,628.42 65,628.42
167,694,334.83 - - -1850,367,591.171,018,061,926.00
- - - - 1,389,790.65 1,389,790.65
- - - - 1,507,928.48 1,507,928.48
- - - - 1,231,898.60 1,231,898.60
- - - - 205,316.41 205,316.41
- - - - 867,708.99 867,708.99
- - - - 194,675.14 194,675.14
- - - - 5,397,318.27 5,397,318.27
167,694,334.83 - - -1844,970,272.90/1,012,664,607.73
3 1
1 1-3 1-5
2013 12 31
199,185,030.65 - - - -| 199,185,030.65
942,476.61 - - - - 942,476.61
2,297,382.38 - - - - 2,297,382.38
49,980,000.00 - - -1863,083,478.27| 913,063,478.27
27,000,133.50 - - - -|  27,000,133.50
- - - - 1,801,464.43 1,801,464.43
- - - - 256,077.32 256,077.32
279,405,023.14 - - -1865,141,020.02]1,144,546,043.16
- - - - 2,371,289.30 2,371,289.30
- - - - 2,087,874.20 2,087,874.20
- - - - 1,531,821.38 1,531,821.38
- - - - 255,303.56 255,303.56
- - - - 2,605,724.93 2,605,724.93
31 46



2014

291,402.58

291,402.58

9,143,415.95

9,143,415.95

279,405,023.14

855,997,604.07,

1,135,402,627.21

6.4.13.4.1.2
25
2013 12 31
2014 6 30
25 - 6,100.00
25 - 6,100.00
6.4.13.4.2
6.4.13.4.3
6.4.13.4.3.1
2014 6 30 2013 12 31
%
%
- 847,165,413.37 83.66 863,083,478.27 76.02

32 46




2014

847,165,413.37 83.66 863,083,478.27 76.02
60%-95% 0-35%
3%
5%
6.4.13.4.3.2
beta
2014 6 2013 12
30 31
1% -11,566,700.00 -16,333,900.00
5% -57,833,300.00 -81,669,500.00
10% -115,666,600.00 -163,339,000.00
beta 1.14 2013 1.44
6.4.14
87
7.1
%
1 847,165,413.37 83.21
847,165,413.37 83.21
2 - -
3 - -
4 - _
5 28,800,134.40 2.83

33
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2014

137,172,698.82 13.47
4,923,679.41 0.48
1,018,061,926.00 100.00

7.2
()
A -— -—
B — -—
C 650,744,698.20 64.26
D -— -_—
E — -—
F 24,466,334 .91 2.42
G -— -
H 17,580,000.00 1.74
| 131,103,320.42 12.95
J 6,611,945.34 0.65
K -— -_—
L -— -—
M 16,659,114.50 1.65
N -— -—
O -— -
P -— -_—
Q -— -
R — -—
S -— -—
847,165,413.37 83.66

7.3

1 600703 3,645,915 85,423,788.45 8.44

34 46




2014

2 300303 4,196,015 77,164,715.85 7.62
3 002063 3,560,402 72,810,220.90 7.19
4 002005 6,532,332 54,675,618.84 5.40
5 002185 4,546,447 50,829,277.46 5.02
6 600557 1,499,791 43,044,001.70 4.25
7 600571 1,972,132 38,436,852.68 3.80
8 002064 4,398,218 37,648,746.08 3.72
9 002309 2,083,568 36,233,247.52 3.58
10 600261 3,301,607 32,619,877.16 3.22
11 600872 2,729,400 29,122,698.00 2.88
12 600196 1,435,816 28,989,125.04 2.86
13 601965 1,967,087 24,332,866.19 2.40
14 600587 309,892 23,102,448.60 2.28
15 300025 1,269,581 19,856,246.84 1.96
16 002390 885,952 18,844,199.04 1.86
17 300171 482,271 17,617,359.63 1.74
18 002306 3,000,000 17,580,000.00 1.74
19 300347 497,287 16,659,114.50 1.65
20 600887 474,812 15,725,773.44 1.55
21 600175 2,625,000 15,093,750.00 1.49
22 300338 826,309 14,485,196.77 1.43
23 002456 606,688 13,001,323.84 1.28
24 300334 574,625 12,124,587.50 1.20
25 000581 399,916 10,785,734.52 1.07
26 002131 499,903 9,748,108.50 0.96
27 600998 699,969 9,372,584.91 0.93
28 300309 443,969 8,937,095.97 0.88
29 601099 1,037,982 6,611,945.34 0.65
30 000921 722,863 6,288,908.10 0.62
7.4
7.4.1 2% 20
1 600703 72,724,501.41 6.41
2 002241 51,439,885.68 4.53

35 46




2014

3 002309 51,342,537.33 4.52
4 002456 50,104,191.29 4.41
5 600196 48,054,713.56 4.23
6 002415 46,668,093.39 4.11
7 002063 41,867,265.78 3.69
8 600571 41,039,599.42 3.61
9 300303 35,586,368.85 3.13
10 600637 34,859,416.36 3.07
11 600261 34,426,769.92 3.03
12 000400 30,544,832.57 2.69
13 000538 30,160,674.26 2.66
14 600887 29,506,251.09 2.60
15 600332 28,680,022.18 2.53
16 002064 28,493,964.12 2.51
17 000063 27,990,959.93 2.47
18 300077 27,953,951.82 2.46
19 600312 27,475,743.07 2.42
20 600872 27,467,551.98 2.42
21 600557 26,859,066.53 2.37
22 601965 25,793,991.27 2.27
23 000581 24,529,794.04 2.16
24 002185 24,494,828 .46 2.16
25 600079 23,768,627.62 2.09
26 002108 23,729,247.45 2.09
27 600587 22,957,998.00 2.02
28 300128 22,888,751.48 2.02
7.4.2 2% 20
1 002241 75,908,077.42 6.69
2 601318 67,802,519.65 5.97
3 002415 63,800,221.86 5.62
4 000063 58,794,127.95 5.18
5 300128 51,228,975.46 4.51

36
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2014

6 601336 46,654,947.82 4.11
7 601601 41,450,368.20 3.65
8 600837 40,487,501.70 3.57
9 002456 34,866,320.61 3.07
10 600887 34,703,838.01 3.06
11 002364 31,917,952.93 2.81
12 000915 31,051,606.21 2.73
13 600196 30,772,640.68 2.71
14 600637 30,388,904.16 2.68
15 300077 30,164,661.76 2.66
16 601989 29,979,741.87 2.64
17 002108 29,512,966.04 2.60
18 002309 29,458,127.00 2.59
19 600312 29,328,898.61 2.58
20 601628 29,092,441.43 2.56
21 000538 27,131,116.40 2.39
22 600332 26,274,452.14 2.31
23 002254 25,757,931.64 2.27
24 000400 25,337,872.24 2.23
25 600038 24,468,112.25 2.16
26 600079 23,326,379.81 2.05
7.4.3

1,404,027,862.30

1,410,862,982.15

7.5

7.6

7.7

37
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2014

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

7.12.3

1 1,721,501.61
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2014

2 3,106,194._27
3 -
4 30,355.11
5 65,628.42
6 -
7 -
8 -
9 4,923,679.41
7.12.4
7.12.5
7.12.6
88
8.1
()
76,723 25,615.79 237,902,606.28 12.11% 1,727,417,707.27 | 87.89%
8.2
59,289.00 0.0030%
8.3

39 46




2014

89
2008 4 23 3,173,064,234.06
2,163,825,418.98
88,517,673.20
287,022,778.63
1,965,320,313.55
1
2
810
10.1
10.2
10.3
10.4

40 46



2014

10.5
10.6
10.7
10.7.1

516,596,770.10 18.35% 470,309.29 18.64%

446,597,940.52 15.87% 395,195.08] 15.67%

301,686,256.45 10.72% 266,962.61 10.58%

279,080,319.97 9.91% 246,959.91 9.79%

223,855,213.57 7.95% 198,089.74 7.85%

191,172,027.68 6.79% 169,168.81 6.71%

173,653,035.76 6.17% 158,093.82 6.27%

165,554,975.98 5.88% 149,166.29 5.91%

123,056,932.31 4.37% 112,031.65 4.44%

121,510,886.31 4.32% 110,623.58 4.39%%

102,761,192.58 3.65% 93,554.20 3.71%

95,898,665.73 3.41% 85,841.78 3.40%

63,330,717.50 2.25% 57,656.78 2.29%

10,135,909.99 0.36% 8,969.31 0.36%
1

41 46




2014

10.7.2

42 46




2014

10.8

1

2014 8
2

2014 10
3

2014 10
4

2014 14
5

2013 4

2014 22
6

2014 24
7

2014 7
8

2014 26
9

2014 27

43

46




2014

10

2014 12
11

2014 12
12

2014 17
13

2014 20
14

2013

2014 29
15

2014 1
16

2014 1
17

2014 4

44

46




2014

18

2014 4
19
2014 10
20
2014 1
2014 21
21
2014 6
811
812
12.1
1.
2.
3.
4.
5.

12.2

45

46




2014

12.3

http //www.scfund.com.cn

021 50509666 / 400-821-0588

2014 8 28

46 46



