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2014

01
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81
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2014

8
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2014

82

2.1
585001
585001
2011 2 1
959,674,541.49
2.2
0.35% 4%
=95%*
+5%*
2.3
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lifangfei@abchina.com
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95599

021-50509888-8211
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3 29




2014

2.4
www.scfund.com.cn
83
3.1
3.1.1 (2014 1 1 - 2014 6 30 )
2,365,270.06
2,584,299.65
0.0025
0.25%
3.1.2 (2014 6 30 )
-0.2463
769,687,417.38
0.802
1
2
3
3.2
3.2.1
3.22% 0.88% 3.09% 0.87% 0.13% 0.01%
4.29% 0.95% 3.93% 0.96% 0.36% -0.01%
0.25% 1.16% 0.11% 1.17% 0.14% -0.01%
15.90% 1.31% 16.35% 1.31% -0.45% 0.00%
-11.77% 1.40% -9.63% 1.41% -2.14% -0.01%
-19.80% 1.36% -14.76% 1.40% -5.04% -0.04%
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4.1
4.1.1

2003 82
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2014 6 17
4
5
1 1
LOF 1 100
70
16 6 10 7 3
4.1.2
2011
5
2012 5 3
- 7




2014

LOF

100

4.2

4.3
4.3.1

2011

29

95%




2014

4.3.2

4.4
4.4.1

2014

4.4.2

0.25%

4.5

0.802

0.11%

29

300

0.802

100



2014

4.6

4.7

5.1

5.2

85

2014

29

1

1

2014

6

30



2014

5.3

6.1

2014

86

6

30

2014 6 30 2013 12 31
22,726,285.71 35,696,542.92
- 36,718.21
64,821.25 75,256.51
747,636,149.19 865,922,169.02
727,610,149.19 845,975,169.02
20,026,000.00 19,947,000.00
616,416.37 248,124 .27
3,706.95 33,229.70
771,047,379.47 902,012,040.63
2014 6 30 2013 12 31
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2014

7,482,888.06

-17,074,075.67

1,210,051.98

-23,996,737.26

11 29

165,533.29 464,721.22
624,891.00 779,617.45
93,733.63 116,942.61
237,364.18 302,953.20
238,439.99 330,419.29
1,359,962.09 1,994,653.77
959,674,541.49 1,125,420,276.67
-189,987,124.11 -225,402,889.81
769,687,417.38 900,017,386.86
771,047,379.47 902,012,040.63
2014 6 30 0.802 95967454149
1 2014 6 30
2014 1 1 1 1 2013
2014 6 30 6 30
8,183,624.40 85,736,705.55
471,405.92 520,073.88
99,984.00 108,484.84
371,421.92 411,589.04




2014

6,272,836.08 6,922,661.59
3. 219,029.59 102,073,918.02
4. “_,’ - -
5. cer 10,300.83 216,789.32
5,599,324.75 7,424,506.05
1 4,083,999.73 5,225,308.82
2 612,599.99 783,796.36
3 - -
4 604,730.24 1,112,530.68
5 - -
6 297,994.79 302,870.19
e 2,584,299.65 78,312,199.50
e 2,584,299.65 78,312,199.50

6.3

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

1,125,420,276.67

-225,402,889.81

900,017,386.86

2,584,299.65

2,584,299.65

-165,745,735.18

32,831,466.05

-132,914,269.13

6,171,506.11

-1,244,651.69

4,926,854.42

-171,917,241.29

34,076,117.74

-137,841,123.55
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2014

959,674,541.49

-189,987,124.11

769,687,417.38

2013

1

1 2013 6

1,680,187,679.37

-580,549,104.49

1,099,638,574.88

78,312,199.50

78,312,199.50

-391,510,851.23

105,556,126.38

-285,954,724.85

30,413,191.87

-8,044,269.28

22,368,922.59

-421,924,043.10

113,600,395.66

-308,323,647.44

1,288,676,828.14

-396,680,778.61

891,996,049.53

6.1 6.4

6.4
6.4.1

[2010]1792

2011

2 1

13

29

1,976,549,775.28




2014

5%

6.4.2

XBRL

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%

90%

[2005]103

14

29

2008

9

19



2014

, 2004 1

[2005]102

6.4.7
6.4.7.1

1

2005

6

[2004]78

[2005]103

[2008]1

[1998]55

20%

[2005]107
13
50

[2005]103

[2012]85

50% 1 25%

20%
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6.4.7.2
6.4.8
6.4.8.1
6.4.8.1.1
2014 1 1 2014 6 30
2013 1 1 2013 6 30
116,636,481.57 32.62% 109,723,519.35 17.25%h
6.4.8.1.2
6.4.8.1.3
2014 1 1 2014 6 30
103,531.09 32.14% 84,393.35 35.55%
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2014

2013 1 1 2013 6 30

99,875.75 17.39% 3,746.51 0.79%
6.4.8.2
6.4.8.2.1
2014 1 1 2014 6 | 2013 1 1 2013 6 30
30
4,083,999.73 5,225,308.82
1,981,195.05 2,458,374 .57
1.0%
X 1.0% /
6.4.8.2.2
2014 1 1 2014 6 | 2013 1 1 2013 6 30
30
612,599.99 783,796.36
0.15%
X 0.15% /
6.4.8.2.3
6.4.8.3 ( )

17

29




2014

6.4.8.4
6.4.8.4.1
6.4.8.4.2
2014 6 30 2013 12 31
4,999,300.00 0.5209% 4,999,300.00 0.4442%
6.4.8.5
2014 1 1 2014 6 30 2013 1 1 2013 6 30
22,726,285.71 97,417.62 24,084,379.31 105,480.23
6.4.8.6
6.4.9 2014 6 30
6.4.9.1 /
6.4.9.2
2014
002252 6 63.30 - - 219,416 9,551,051.4013,889,032.80 -
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2014

13
2014 2014
600516 6 9.59 7 9.05 988,540 9,730,077.85 9,480,098.60] -
30 2
2014 2014
600498 6 11.91 7 12.10 603,081 7,717,719.39 7,182,694.71 -
30 7
6.4.9.3
6.4.9.3.1
6.4.9.3.2
6.4.10
87
7.1
%
1 727,610,149.19 94.37
727,610,149.19 94.37
2 20,026,000.00 2.60
20,026,000.00 2.60
3 - -
4 - -
5 - -
22,726,285.71 2.95
684,944 .57 0.09
771,047,379.47 100.00

19

29




2014

7.2
7.2.1
(%)
13,285,503.24 1.73
22,432,220.39 2.91
562,151,677.80 73.04
D 21,744,591.70 2.83
E - -
F - -
G - -
H - -
| 86,842,259.51 11.28
J - -
K - -
L - -
M - -
N 14,507,465.47 1.88
0 - -
P - -
Q - -
R 6,646,431.08 0.86
S - -
727,610,149.19 94 .53
7.2.2
7.3
7.3.1
%
1 002252 219,416 13,889,032.80 1.80
2 600516 988,540 9,480,098.60 1.23
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2014

3 002092 1,433,291 8,857,738.38 1.15
4 600703 356,733 8,358,254.19 1.09
5 000768 790,294 8,321,795.82 1.08
6 600893 321,259 8,278,844.43 1.08
7 002465 515,086 8,205,319.98 1.07
8 600557 284,459 8,163,973.30 1.06
9 002230 306,743 8,159,363.80 1.06
10 600183 1,315,887 8,105,863.92 1.05
www.scfund.com.cn

7.3.2

7.4

7.4.1 2% 20
1 601958 7,544,441 .46 0.84
2 002294 7,478,125.43 0.83
3 600196 7,347,284 .94 0.82
4 002450 7,341,207.00 0.82
5 000917 7,315,362.34 0.81
6 601158 7,284,324.10 0.81
7 601179 7,279,721.00 0.81
8 000156 7,160,332.22 0.80
9 002672 3,887,037.08 0.43
10 601989 2,533,748.00 0.28
11 601808 2,041,474._64 0.23
12 600498 1,863,475.34 0.21
13 002252 1,811,021.00 0.20
14 600031 1,802,023.00 0.20
15 000598 1,638,206.00 0.18
16 600151 1,591,547.00 0.18
17 000800 1,564,750.78 0.17

21

29




2014

18 000423 1,534,739.93 0.17
19 600111 1,468,427.00 0.16
20 600521 1,447,605.00 0.16
7.4.2 2% 20
1 600588 11,434,349.55 1.27
2 000021 9,415,805.06 1.05
3 600456 8,975,937.02 1.00
4 002122 8,662,553.72 0.96
5 600674 8,636,284.26 0.96
6 600271 8,355,376.16 0.93
7 600750 8,317,065.99 0.92
8 600499 7,788,619.08 0.87
9 600586 7,771,722.69 0.86
10 601106 7,511,518.59 0.83
11 600570 5,240,699.86 0.58
12 000778 5,013,130.41 0.56
13 601929 4,816,803.00 0.54
14 002405 4,725,714.19 0.53
15 600037 4,256,464.47 0.47
16 002065 4,188,501.51 0.47
17 002008 3,795,687.00 0.42
18 002594 3,677,230.91 0.41
19 600770 3,446,202.34 0.38
20 600517 3,183,677.79 0.35
7.4.3

119,528,619.30

239,243,720.70
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7.5

20,026,000.00

2.60

WiIN |-

Ol N| oo B>

20,026,000.00

2.60

7.6

130022

13

22

100,000

10,025,000.00

1.30

130014

13

14

100,000

10,001,000.00

1.30

7.7

7.8

7.9

7.10
7.10.1
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2014

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

64,821.25

616,416.37

3,706.95

OO | {W|IN|F

684,944 .57

7.12.4
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2014

7.12.5

7.12.5.1
%
002252 13,889,032.80 1.80
2 600516 9,480,098.60 1.23
7.12.5.2
7.12.6
88
8.1
()
21,391 44,863.47 156,574,626.79 16.32% 803,099,914.70 | 83.68%
8.2
118,810.00 0.0124%
8.3
0-10
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2014

89

2011 2 1 1,976,549,775.28

1,125,420,276.67

6,171,506.11

171,917,241.29

959,674,541.49
1

2
810

10.1
10.2
10.3
10.4
10.5

10.6
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2014

10.7
10.7.1

170,056,225.75 47 .56% 154,818.88 48.06%
116,636,481.57 32.62% 103,531.09 32.14%
19,399,224.19 5.42Y% 17,166.58 5.33%
16,529,203.24 4.62% 15,048.32 4.67%
12,534,580.16 3.51% 11,411.23 3.54%
6,267,777.33 1.75Y% 5,546.38 1.72%
4,737,173.00 1.32% 4,312.66 1.34%
4,189,978.48 1.17% 3,814.57 1.18%
3,638,822.19 1.02% 3,312.75 1.03%
3,607,804.09 1.01% 3,192.61 0.99%
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10.7.2
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