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69
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2008 01 01 2008 06 30

-991,629,507.94

-744,517,174.65

-0.5074

1,065,625,035.95

0.5612

3,133,438,339.27

1.6503

-25.34%




2008

9 -22.90%
10 73.02%
1 2008
-13.17% 1.58% -16.92% 2.64% 3.75% -1.06%
-17.11% 1.67% -20.39% 2.52% 3.27% -0.85%
-22.90% 1.76% -34.81% 2.34% 11.91% -0.58%
4.55% 1.84% -19.49% 2.00% 24.04% -0.16%
73.02% 1.99% 35.73% 1.96% 37.29% 0.03%
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2006 12 15

2008 4 23
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49%
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2008 4 23 -9.11% -

-2008 6 30 -12.83% 3.72%
“ 7z 2008 4
23 2008 4 23 -2008
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2008 5200 2700
50%
70%
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2008

2008
2008 6 30 2007 12 31
691,811,375.35 369,867,591.59
12,664,283.62 15,828,726.63
6,536,121.34 1,500,000.00
2,503,398,526.40 3,766,241,354.21
1,903,492,600.47 3,630,449,354.21
599,905,925.93 135,792,000.00
1,169,038.08 -
52,549,506.47 60,502,639.28
8,644,469.98 3,095,023.06

21



2008

2,856,611.61 2,924,879.76
3,279,629,932.85 4,219,960,214.53
- 31,884,601.67
131,331,905.64 35,903,286.26
4,325,715.20 5,315,707.03
720,952.51 885,951.15
7,525,106.84 10,959,730.99
2,287,913.39 1,970,804.21
146,191,593.58 86,920,081.31
1,898,708,069.38 1,930,796,918.95
1,234,730,269.89 2,202,243,214.27
3,133,438,339.27 4,133,040,133.22
3,279,629,932.85 4,219,960,214.53
1.6503 2.1406
2008-01-01 2007-01-01




2008

2008-06-30 2007-06-30
-884,818,976.03 892,064,567.73
8,014,144.66 2,631,844.35
3,894,754.71 2,126,248.19
3,886,510.42 505,596.16
232,879.53 -
-647,735,398.20 781,674,236.08
-660,368,404.71 746,948,255.09
-694,971.92 -
2,603,331.05 28,833,890.52
10,724,647.38 5,892,090.47
-247,112,333.29 103,426,081.28
2,014,610.80 4,332,406.02
106,810,531.91 74,182,916.01
29,189,206.33 19,224,104.08
4,864,867.73 3,204,017.38
72,362,894.20 51,460,892.82
180,749.84 51,885.15
180,749.84 51,885.15
212,813.81 242,016.58
-991,629,507.94 817,881,651.72

2008-01-01  2008-06-30




2008

1,930,796,918.95 2,202,243,214.27 4,133,040,133.22

0.0 -991,629,507.94 -991,629,507.94

ce-7” -32,088,849.57 24,116,563.56 -7,972,286.01

841,359,940.23 879,534,251.64 1,720,894,191.87

873,448,789.8 855,417,688.08 1,728,866,477.88

0.0 0.0 0.0

1,898,708,069.38 1,234,730,269.89 3,133,438,339.27
2007-01-01  2007-06-30

2,144,214,669.67

42,865,734.15

2,187,080,403.82

817,881,651.72

817,881,651.72

-56,597,879.21

506,733,953.05

450,136,073.84

2,407,879,867.48

1,508,152,694.51

3,916,032,561.99

2,464,477,746.69

1,001,418,741.46

3,465,896,488.15

2,087,616,790.46

1,367,481,338.92

3,455,098,129.38
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[2006]173
2006 12 15

2,144,214,669.67

60%-95%
0-35%

S% 3%

2007 7 1 2006 2 15 ( <
”7) 2007 5 15 (
<)

38 -

2007

4
2008 4 23 0.3%
2008 4 24 0.3%

0.1%
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2008

2
1.76% 2.34%
Beta 0.70
Sharpe -1.27
-1.41 Sharpe
1 2008
1.76% 2.34%
Beta 0.70
Sharpe Ratio -1.27 -1.41
=75%* A600 +250%*
VAR VAR
120 VAR
90% VAR 2.36
95% VAR 2.98
99% VAR 4.48
3
0.4195 0.7448
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2008

A
1.97%
0.59% 0.03%
2
A A
2008.6.30 4.58 3.65 1.97% 0.59% 0.03%

Wind

5
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2008

6
7 16 10 4.20 753,752,755.00
7
8
@
1
2
3
4
5
2
2008-1-1 2008-6-30 2007-1-1  2007-6-30
4,511,430,708.99 21.07% 8,763,693,957.79 43 .59%
192,184.20 1.71%- - -
- - 377,566,182.36 50.48%
3,807,338.11 21.18% 7,049,931.96 43.52%
1%o
©)]
A
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2008

1.5%
X 1.5% /
29,189,206.33 ,2007
19,224,104.08
B
0.25%
X 0.25% /
4,864,867.73 , 2007
3,204,017.38
4
5 2008 6 30
691,811,375.35 2007 6 30 245,831,462.63
3,652,007.32 2007 1,740,944 .12
9
1
002227 08.4.24 | 08.8.6 14.37 | 14.05 | 21,940 315,277.80 | 308,257.00
600153 07.9.13 | 08.9.13 20.53 14.33 10,000,000 | 205,300,000.00 | 143,300,000.00
600096 08.3.24 61.60 - - 5,704,925 | 256,128,268.39 351,423,380.00
000791 08.6.26 88.12 - - 332,973 | 26,855,448.09 29,341,580.76
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2008

002053 08.3.24 26.15 - - 6,854,037 | 170,118,809.94 179,233,067.55
%

1,903,492,600.47 58.04

1,903,492,600.47 58.04

599,905,925.93 18.29

599,905,925.93 18.29

1,169,038.08 0.04

704,475,658.97 21.48

70,586,709.40 2.15

3,279,629,932.85 100.00

%

A 0.00 0.00
150,012,882.85 4.79
C 1,445,758,120.55 46.14
co 496,550,802.75 15.85
C1 0.00 0.00
C2 0.00 0.00
C3 0.00 0.00
C4 549,053,027.60 17.52
C5 0.00 0.00
C6 5,634,701.51 0.18
C7 7,800,946.84 0.25
C8 386,718,641.85 12.34
C99 0.00 0.00
D 29,977,204.67 0.96
E 0.00 0.00
F 0.00 0.00
G 134,444,392.40 4.29
H 143,300,000.00 4.57
1 0.00 0.00
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2008

J 0.00 0.00
K 0.00 0.00
L 0.00 0.00
M 0.00 0.00
1,903,492,600.47 60.75
1 600096 5,704,925 351,423,380.00 11.22%
2 000568 9,521,173 286,492,095.57 9.14%
3 002053 6,854,037 179,233,067.55 5.72%
4 600153 10,000,000 143,300,000.00 4.57%
5 600176 5,930,213 135,208,856.40 4.32%
6 000063 2,147,674 134,444,392.40 4.29%
7 002038 3,977,596 94,666,784.80 3.02%
8 600664 7,140,689 79,832,903.02 2.55%
9 000538 2,672,758 72,405,014.22 2.31%
10 000983 1,421,277 71,063,850.00 2.27%
www.scfund.com.cn
)
2%
(D)
1 600000 445,727,053.23 10.78%
2 000002 389,082,176.27 9.41%
3 000911 339,053,776.58 8.20%
4 600036 336,687,522.90 8.15%
5 600050 311,584,504.80 7.54%
6 600048 308,345,625.66 7.46%
7 000063 307,873,939.34 7.45%
8 600030 269,258,877.38 6.51%
9 601318 251,466,793.17 6.08%
10 600028 239,335,393.34 5.7%
11 601186 230,334,250.20 5.57%
12 600737 200,165,200.94 4.84%
13 600015 188,409,989.16 4.56%
14 600887 168,573,917.45 4.08%
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2008

15 601898 168,387,310.38 4.07%
16 601088 168,135,938.17 4.07%
17 002053 160,867,922.70 3.89%
18 600600 155,874,646.17 3.77%
19 000422 150,440,891.13 3.64%
20 601939 148,730,044.36 3.60%
21 600029 145,402,413.05 3.52%
22 600176 140,509,962.10 3.40%
23 601857 139,094,502.83 3.37%
24 601919 137,305,064.72 3.32%
25 600005 131,382,942.29 3.18%
26 000602 124,738,667.19 3.02%
27 601808 120,427,621.92 2.91%
28 600325 118,339,447 .57 2.86%
29 600725 117,568,095.67 2.84%
30 000792 117,171,521.40 2.83%
31 000568 115,702,806.38 2.80%
32 002038 109,543,030.34 2.65%
33 600019 108,756,393.16 2.63%
34 600547 107,709,852.06 2.61%
35 600795 100,352,131.68 2.43%
36 600011 99,274,748.59 2.40%
37 601111 97,494,709.26 2.36%
38 600664 88,015,843.27 2.13%
39 002008 87,047,001.05 2.11%
40 600585 83,660,909.45 2.02%
2%
(%)
1 600030 606,395,847.05 14.67%
2 600036 514,862,196.96 12.46%
3 600048 509,044,946.64 12.32%
4 600000 502,209,608.07 12.15%
5 000002 492,125,515.89 11.91%
6 000911 391,835,312.81 9.48%
7 601919 344,979,816.94 8.35%
8 600015 311,846,848.85 7.55%
9 600050 307,048,073.50 7.43%
10 601318 277,874,300.31 6.72%
11 601186 222,611,377.17 5.39%%
12 601088 216,609,544 .33 5.24%
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2008

13 600028 215,062,795.26 5.20%
14 600725 175,361,806.09 4.24%
15 000063 175,257,693.00 4_24%
16 601898 161,523,204.73 3.91%
17 600029 148,808,332.78 3.60%
18 601857 147,765,350.36 3.58%
19 600737 144,859,369.19 3.50%
20 601939 141,854,832.25 3.43%
21 600887 138,921,920.95 3.36%
22 600005 136,188,116.71 3.30%
23 000422 127,619,061.83 3.09%
24 600100 123,511,046.85 2.99%
25 000602 118,115,569.60 2.86%
26 600600 116,571,338.71 2.82%
27 601808 116,116,499.01 2.81%
28 000858 115,786,986.27 2.80%
29 600325 111,008,884.22 2.69%
30 600019 108,038,763.64 2.61%
31 601111 106,184,546.75 2.57%
32 601398 104,201,016.76 2.52%
33 000717 100,488,666.94 2.43%
34 600795 99,797,836.32 2.41%
35 000792 98,052,848.90 2.37%
36 600547 96,345,604.97 2.33%
37 600096 92,213,315.27 2.23%
3 10,299,073,983.18
-660,368,404.71
()
1 - -
2 495,253,000.00 15.81
3 100,070,000.00 3.19
100,070,000.00 3.19
4 4,582,925.93 0.15
5 - -
6 - -
7 - -
599,905,925.93 19.15
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2008

(@)
1 0801048 | 08 48 1,600,000 158,688,000.00 5.06
2 0701133 | 07 133 1,500,000 144 ,285,000.00 4.60
3 070213 07 13 1,000,000 100,070,000.00 3.19
4 0701130 | 07 130 1,000,000 96,200,000.00 3.07
5 0701034 | 08 34 1,000,000 96,080,000.00 3.07
)
1 580024 CcwBl 976,640 1,169,038.08 0.04
)
1
2
3
1 6,536,121.34
2 52,549,506.47
3 -
4 8,644,469.98
5 2,856,611.61
6 -
7 -
8 -
70,586,709.40
4
5
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2008

1
%
1 580024 CwB1 976,640 1,169,038.08 0.04
2
)
1 580010 CwB1 5,200,000 33,844,525.77 0
2 580012 CwB1 1,110,000 39,476,349.41 0
3 580013 CwB1 3,000,000 19,602,271.50 0
4 580018 CwB1 12,642 88,139.75 0
5 580021 Ccwsl 688,800 2,078,722.61 0
6 580024 Ccwsl 976,640 1,367,448.50 | 976,640
7 031006 ZXC1 78,995 793,676.21 0
8 031007 EJC1 158,389 0 0
2008 6 30
1
101,848
18,642.57
2
%
301,617,639.02 15.89%
1,597,090,430.36 84.11%
1,898,708,069.38 100.00%
1,930,796,918.95
841,359,940.23
873,448,789.80
1,898,708,069.38
)

-21-




2008

()
)
()
()
()
()
)
1 1
1
2 4,511,430,708.99 21.07% 3,807,338.11 21.18%
1 792,325,171.00 3.70% 673,465.82 3.75%
1 3,110,123,975.48 14.53% 2,527,003.74 14.05%
1 1,077,256,874.88 5.03% 915,664.58 5.09%
1 391,811,212.49 1.83% 318,348.49 1.77%
1 692,967,118.18 3.24% 563,038.72 3.13%
1 385,169,857.79 1.80% 312,955.82 1.74%
1 2,480,232,228.81 11.59% 2,108,194.64 11.73%
1 459,776,683.45 2.15% 373,571.12 2.08%
1 2,768,536,305.49 12.93% 2,353,253.35 13.09%
1 1,928,489,234.10 9.01% 1,639,192.25 9.12%
1 2,809,755,661.73 13.12% 2,388,275.51 13.28%
13 21,407,875,032.39 100.00% 17,980,302.15 100.00%
2
192,184.20 1.71% 0.00 0.00
0.00 0.00 0.00
0.00 0.00 0.00
0.00 0.00 42,641,428.68 22.28%
0.00 0.00 0.00
3,780,114.00 33.68% 0.00 1,342,915.00 0.70%
0.00 0.00 0.00
0.00 0.00 33,844,525.77 17.68%
0.00 0.00 0.00

-22 -




2008

0.00 0.00 67,303,862.00 35.16%
0.00 0.00 3,741,332.14 1.95%
7,249,725.60 64.60% 255,000,000.00 | 100.00% 42,536,099.39 22.22%
11,222,023.80 100.00% 255,000,000.00 | 100.00% 191,410,162.98 100.00%
1
2
3 (
)
1 2008 1 3
2 2008 1 9
3 2008 1 17
4 2008 1 21
5 2008 1 21 2007
6 2008 1 30
7 2008 2 18
8 2008 2 21
9 2008 2 25
10 2008 2 28
11 2008 3 4
12 2008 3 18
13 2008 3 18
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14

15

16

17

18

19

20

21

22

23

24

25

26

27

28

2008

2008

2008

2008

2008

2008

2008

2008

2008

2008

2008

2008

2008

2008

2008

21

27

28

10

21

12

27

12

20

20

20

20
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29

30

31

32

33

34

2008

2008

2008

2008

2008

2008

6 20
6 27
6 27
6 27
6 27
6 27

021-50509666
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8

25



