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2.1

582001

2008 11 5

410,458,528.72

A

582001

582201

328,573,731.05

81,884,797.67
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2009

2.3

021-50509888-8219

010-67595003

huangzhp@scfund.com.cn

yindong@ccb.cn

021-50509666

010-67595096

021-50509888-8211

010-66275853

2.4
www.scfund.com.cn
3.1
311 2000 1 1 -2009 6 30
A C
23,799,332.95 2,274.93
-5,384,724.35 410,650.11
-0.0071 0.0127
0.69% 1.24%
0.28% 0.52%
319 2009 6 30
A C
5,004,048.39 1,230,286.54
0.0152 0.0150
333,577,779.44 83,115,084.21
1.0152 1.0150
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3 , 2009 6 15 A C
A 2009 1 1 -2009 6 30
C 2009 6 15 -2009 6 30
3.2
3.2.1
1 A
0.30% 0.08% -0.10% 0.03% 0.40% 0.05%
0.75% 0.07% 0.42% 0.05% 0.33% 0.02%
0.28% 0.14% 0.42% 0.08% -0.14% 0.06%
2.72% 0.15% 2.68% 0.09% 0.04% 0.06%
1 =
2 2009 6 15 A C
2. C
0.52% 0.10% -0.04% 0.03% 0.56% 0.07%
1 =
2 2009 6 15 A C
3.2.2
2008 11 5 2009 6 30
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v

LT 9 6002

3.50%

3.00% -

2.50%

2.00% -

1.50% r

1.00% r

0.50%

0.00%

€ 9 600¢
0¢ S 600C
9 § 600¢
¢¢ ¥ 600C
8 ¥ 600¢
G¢ € 600¢
TT € 600¢
S¢ ¢ 600¢
TT ¢ 600¢
8¢ T 600¢
¥T T 600¢
T€ ¢T 800¢
LT ¢T 800¢
€ ¢TI 800C
6T TT 800¢
S’ TT 8002

2

<

—

600C

600C

0.60%

0.50%

40%

0.

0.30%

0.20%

0.10%

0.00%

-0.10%

-0.20%

11 5

2008

6 30

2009

6 15

2009

6 11

2009
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4.1
4.1.1
2003 82
2004 9 1
49% 30% 21%
2000 6 30 2006 2 1
_— 2006 12 15
2008 4 23 _—
2008 11 5 —
2009 5 6 —_—
4.1.2
2008-6-26 - 5 5
2008
1
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4.3

4.3.1

4.3.2

4.3.3

4.4

2009

10
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09

4.6
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2009

4.7

2000 6 26 A C 10
0.12 A 3,988,199.06 C
729,618.93
A 5,004,048.39
C 1,230,286.54
5
5.1
5.2
4717817.99
A 3988199.06 C
729618.93

5.3
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2009

6.1

2009

6

30

2009 6 30 2008 12 31
19,709,692.38 10,129,692.61
377,452.95 15,780,861.66
250,000.00 -
370,266,720.13 1,905,716,000.00
21,082,000.00 -
349,184,720.13 1,905,716,000.00
5,578,172.67 -
4,679,186.71 27,950,333.92
21,385,915.87 1,242,286.53

422,247,140.71

1,960,819,174.72

2009 6 30 2008 12 31
- 334,899,177.65
4,861,036.64 -
222,296.38 861,039.68
68,398.90 264,935.28
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2009

5,736.87

49,774.23 17,689.80
- 71,443.79
347,034.04 257,828.43
5,554,277.06 336,372,114.63
410,458,528.72 1,585,781,017.32
6,234,334.93 38,666,042.77
416,692,863.65 1,624,447,060.09
422,247,140.71 1,960,819,174.72
2009 1.0152
410,458,528.72
6.2
1 - 2009 6 30

2000 1 1 - 2008 1 1 -

20090 6 30 2008 6 30
-665,728.34 -
1. 14,646,860.81 -
273,237.30 -
14,373,623.51 -
2. “e-77 13,118,714.52 -

403,163.72

12,715,550.80
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-28,775,682.12

344,378.45

-4,308,345.90

-2,589,547.97

-796,784.04

-5,736.87

-183,766.47

GO IN|F

-622,447.17

-622,447.17

-110,063.38

-4,974,074.24

-4,974,074.24

6.3

2009

1

1 -2009 6

30

2009 1

1 - 2009

6 30

1,585,781,017.32

38,666,042.77

1,624,447,060.09

0.00

-4,974,074.24

-4,974,074.24

-1,175,322,488.60

-22,739,815.61

-1,198,062,304.21

175,980,521.86

3,414,789.45

179,395,311.31

1,351,303,010.46

26,154,605.06

1,377,457,615.52
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0.00| 4,717,817.99 4,717,817.99
410,458,528.72 | 6,234,334.93 |  416,692,863.65
2008 1 1 -2008 6 30
1_ - - -
2- - - -
6.4
6.4.1
( “ ")
[2008]1048
2008 10 6
2008 10 31
1,481,291,890.04 439,198.30
8722 1.00
1,481,731,088.34

2008 11 5
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80%-95% 0%-20%
S%

6.4.2
2006 2 15 (
*) 2007 5 15
( ~ & ,’)
6.4.3
6.4.4
6.4.4.1
1 1 12 31
2000 1 1 6 30
6.4.4.2
6.4.4.3
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0.65
0.20

0.4%
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6.4.4.11
(@ A

(b)

©)
50%

() 3
)

()
(@)
(h)
6.4.4.12

6.4.5
6.4.5.1

6.4.5.2

6.4.5.3

6.4.6

23
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2009

2008
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

24
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6.4.7
6.4.7.1

6.4.7.2

6.4.8
6.4.8.1
6.4.8.1.1

2000 1 1 - 2009 6

30 2008 1 1 -2008 6

30

108,257,431.42

100.00% -

6.4.8.1.2

6.4.8.1.3

2009 1 1 -2009 6 30

2008 1 1

- 2008 6

25




2009

30

249,348,180.71 100.00% - -
6.4.8.1.4
6.4.8.1.5
2000 1 1 -2009 6 30
89,039.75 100.00% 42,594.23 100.00%
2008 1 1 -2008 6 30
6.4.8.2
6.4.8.2.1
2009 1 1 - 2009 2008 1 1 -2008 6 30
6 30
2,589,547.97 -
2,367,251.59 -
222,296.38 -
0.65%
X 0.65% /
6.4.10.2.2
2009 1 1 - 2009 2008 1 1 -2008 6 30
6 30
796,784.04 -

728,385.14
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68,398.90

0. 2%
X 0.2% /
6.4.8.2.3
2009 6 15 - 2009 6 30
A C
- 5,461.42 - 5,461.42
- 222.33 - 222.33
- 1.74 - 1.74
5,685.49 5,685.49
A C C
0.4%
C C X0.4%/
2009 6 15 AC 2009 15 2009
30
6.4.8.3 ( )
2009 1 1 -2009 6 30
30,445,455.19 10,591,217.95 1,808,000,000.00 | 379,970.42
2008 1 1 - 2008 6 30
6.4.8.4
6.4.8.4.1
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6.4.8.4.2

6.4.8.5

2009 1 1

- 2009 6 30

2008 1 1

30

- 2008 6

19,709,692.38

264,714.17 -

7.1

.8.6

.9

.9.2

.9.3
.9.3.1

.9.3.2

.10

2009 6 30

%

21,082,000.00

4.99

21,082,000.00

4.99

349,184,720.13

82.70
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349,184,720.13

20,087,145.33

4.76

31,893,275.25

7.55

422,247,140.71

100.00

7.2

QR(8|o|=|>

C3

C4

C5

C6

C7

C8

C99

21,082,000.00

ZIr|XR|e|—|ZT|®|m|m

21,082,000.00
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7.3

1 601601 500,000 11,190,000.00 2.69

2 601318 200,000 9,892,000.00 2.37
www.scfund.com.cn

7.4

7.4.1 2% 20

1 000629 28,483,000.00 1.75

2 000407 10,816,662.92 0.67

3 601601 9,935,000.00 0.61

4 601318 8,872,047.78 0.55

5 600031 5,223,947.04 0.32

7.4.2 2% 20

1 000629 28,680,000.00 1.77

2 000407 11,481,503.68 0.71

3 600031 4,765,270.00 0.29

7.4_3

63,330,657.74

44,926,773.68

7.5

30




2009

2 39,492,000.00 9.48
3 280,800,000.00 67.39
280,800,000.00 67.39
4 10,502,766.00 2.52
5 - -
6 18,389,954.13 441
7 - -
8 349,184,720.13 83.80
7.6
1 070416 | 07 16 300,000 30,231,000.00 7.25
2 080415 |08 15 300,000 30,147,000.00 7.23
3 080218 | 08 18 300,000 30,120,000.00 7.23
4 070413 | 07 13 300,000 30,060,000.00 7.21
5 080225 | 08 25 300,000 30,045,000.00 7.21
1.7
7.8
7.9
7.9.1
7.9.2

7.9.3
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2009

1 250,000.00
2 5,578,172.67
3 -
4 4,679,186.71
5 21,385,915.87
6 -
7 -
8 -
9 31,893,275.25
.9.4

1 125709 8,068,810.00 1.94
2 125960 7,343,571.00 1.76
3 128031 1,659,463.33 0.40
4 110003 1,000,813.80 0.24
5 110598 177,336.00 0.04
6 110002 139,960.00 0.03

7.9.5

7.9.6

8
8.1
)

4,416 74,405.28 | 173,800,043.64 42.34% | 154,773,687.41 37.71%
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2009

c 351 2,339,565.65 | 79,498,760.47 19.37% 2,386,037.20 0.58%
4,451 | 2,413,970.93 | 253,298,804.11 61.71% | 157,159,724.61 38.29%
8.2
9
A C
1,585,781,017.32 -
93,649,171.59 82,331,350.27
1,350,856,457.86 446,552.60
328,573,731.05 81,884,797.67
10
10.1
10.2
10.3
10.4
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10.5
2008
10.6
10.7
108,257,431.42 100.00%
249,348,180.71 | 100.00%
- - 89,039.75 | 100.00%
1

11
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2009

2009

2009

2009

2009
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14

26

26
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2009

7
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