2011

2011
2011 6 30



2011

1.1

2011

1

1

30

2011

8

24



2011

2.1
580002
580002 581002
2006 12 15
2,193,171,513.13
2.2

75%*

A600

+25%*




2011

2.3
021-50509888-8219 010-63201510
huangzhp@scfund.com.cn lifangfei@abchina.com
021-50509666 / 95599
400-821-0588
021-50509888-8211 010-63201816
2.4
www.scfund.com.cn
3.1
3.11 2011 1 1 2011 6 30
-78,886,151.15
-416,025,095.62
-0.1739
-12.16%
312 (2011 6 30 )
-0.0038
2,736,587,241.94
1.2478
1
2
3.2
3.2.1




2011

2.24% 1.00% 1.30% 0.93% 0.94% 0.07%
-3.74% 0.92% -4.60% 0.85% 0.86% 0.07%
-12.16% 1.04% -3.03% 0.93% -9.13% 0.11%
10.75% 1.32% 15.09% 1.05% -4.34% 0.27%
5.54% 1.54% 13.55% 1.50% -8.01% 0.04%
82.61% 1.70% 56.54% 1.67% 26.07% 0.03%
=75%* A600 +25%*
3.2.2
2006 12 15 2011 6 30
160.00%
140.00%
120.00%
100,00% -
50.00%
,"IF Lo,
£0.00% - £ My
Il.". 1"“;.'
40.00% -
20.00% - (
| .lF] H‘r| ,’r
0.00% i f"-l ¥
2008-12-15  2007-06-15  2007-12-15 20080815 20081215 20080815 20081215  201006-15 20101215 20110615
|— w2 RE —Eai|
1 2006 12 15
2 =75%* A600 +25%*




2011

4
4.1
4.1.1
2003 82
2004 9 1
49%
30% 21%
2011 6 30 9 2
1
1
4.1.2
2006-12-15 2011-05-14 14

2004 4




2011

2011-05-14

2009

6

4.2

4.3

4.3.1

4.3.2

-6.19%

4.3.3

14

-12.16%

2011




2011

4.4

441

28

442

-12.16%

4.5

1.2478

-3.03%

1.8278

10

PMI



2011

4.6



2011

4.7

2011 3 2 2010
150,766,823.12

75,588,947.24

5.1

1 2011 6 30

5.2

10

50%

75,177,875.88

0.60

2011



2011

5.3

6.1

2011

6

30

2011 6 30 2010 12 31
384,339,186.26 692,923,318.52
3,522,753.77 29,029,179.24
6,473,751.67 7,262,878.16
2,177,367,463.82 3,107,170,005.98
2,078,021,425.72 2,958,323,045.78
99,346,038.10 148,846,960.20
196,000,298.00 -

732,437.66 3,869,872.16

713,208.58 9,968,711.78
2,769,149,099.76 3,850,223,965.84

2011 6 30 2010 12 31

11




2011

15,278,413.94 80,965,170.24
1,808,698.80 5,193,689.29
3,306,876.73 4,786,329.50
551,146.12 797,721.57
8,416,701.74 11,814,245.75
2,208.00 2,208.00
3,197,812.49 3,357,895.86
32,561,857.82 106,917,260.21
2,193,171,513.13 2,524,442 353.47
543,415,728.81 1,218,864,352.16
2,736,587,241.94 3,743,306,705.63
2,769,149,099.76 3,850,223,965.84
2011 6 30 1.2478
2,193,171,513.13
6.2
2011 1 1 2011 6 30

2011 1 1 2011 | 2010 1 1 2010

6 30 6 30
-370,054,472.73 -76,361,122.52
1. 6,182,466.58 2,305,670.23
2,007,486.13 2,170,138.05
1,948,818.45 135,532.18

2,226,162.00

12




2011

2. -40,397,965.21 4,209,781.59
-50,438,959.61 -2,256,492.04
-795,605.00 1,081,351.41
10,836,599.40 5,384,922.22
3. -337,138,944.47 -83,084,747.92
4. << - - -
5. 1,299,970.37 208,173.58
45,970,622.89 32,716,825.48
1 23,654,205.36 15,230,971.83
2 3,942,367.55 2,538,495.28
3 - -
4 18,166,323.30 14,743,393.82
5 - -
6 207,726.68 203,964.55
-416,025,095.62 -109,077,948.00
-416,025,095.62 -109,077,948.00
6.3
2011 1 1 2011 6 30
2011 1 1 6 30
2,524,442,353.47 1,218,864,352.16 3,743,306,705.63
- -416,025,095.62 -416,025,095.62

13




2011

-331,270,840.34 -108,656,704.61 -439,927,544.95
1. 518,253,631.69 177,749,615.88 696,003,247.57
2. -849,524,472.03 -286,406,320.49 -1,135,930,792.52
- -150,766,823.12 -150,766,823.12
2,193,171,513.13 543,415,728.81 2,736,587,241.94
2010 1 2010 6 30
1,484,245,496.49 304,993,247.41 1,789,238,743.90
- -109,077,948.00 -109,077,948.00
796,467,222.95 205,749,867.47 1,002,217,090.42
1. 983,315,059.88 248,284,604.39 1,231,599,664.27
2. -186,847,836.93 -42,534,736.92 -229,382,573.85
2,280,712,719.44 401,665,166.88 2,682,377,886.32
6.1 64
6.4
6.4.1

14

e -y




2011

2,144,214,669.67

0-35%
S%
+25%*

6.4.2

38

6.4.3

6.4.4

6.4.5

6.4.6

2007 5 30 0.1%

2007 5
0.1% 0.3%

0.3%

3%

2006 2

XBRL

30

0.1%

15

2006 12 15
60%-95%
=75%*
15
3 <
¢ D
2008 4 24

2008 9 19

A600

2010



2011

0.1%

[2005]103

[2004]78

, 2004 1 1

[2005]103

[2008]1

[1998]55

20%

[2005]107

2006 6 13

[2005]102 50

[2005]103

6.4.7

6.4.7.1

6.4.7.2

16



2011

6.4.8
6.4.8.1
6.4.8.1.1
2011 1 1 2011 6 30 2010 1 1 2010 6 30
2,916,411,036.78 24.66% 1,674,224,302.10
16.94%
6.4.8.1.2
6.4.8.1.3
6.4.8.1.4
6.4.8.1.5
2011 1 1 2011 6 30
2,409,642.29 24.51% 68,480.32 0.81%
2010 1 1 2010 6 30
1,363,895.11 16.62% 603,915.40 11.45%

17




2011

6.4.8.2
6.4.8.2.1
2011 1 1 2011 6 200 1 1 2010 6 30
30
23,654,205.36 15,230,971.83
2,804,415.01 1,877,494.63
1.5%
X 1.5% /
6.4.8.2.2
2011 1 1 2011 6 2010 1 1 2010 6 30
30
3,942,367.55 2,538,495.28
0.25%
X 0.25% /
6.4.8.2.3
6.4.8.3 ( )
6.4.8.4
6.4.8.4.1
6.4.8.4.2
2011 6 30 2010 12 31

18




2011

13,456,469.01

0.61%

6.4.8.5

2011 1 1

2011 6 30

2010 1 1

2010 6 30

384,339,186.26

1,881,723.00

1,066,324,169.87

2,056,332.48

6.4.8.6

6.4.9 2011 6 30

6.4.9.1 /

6.4.9.2

6.4.9.3

6.4.9.3.1

6.4.9.3.2

6.4.10

7.1

%

2,078,021,425.72

75.04

2,078,021,425.72

75.04

19




2011

2 99,346,038.10 3.59
99,346,038.10 3.59
196,000,298.00 7.08
387,861,940.03 14.01
7,919,397.91 0.29
2,769,149,099.76 100.00

7.2
A 11,896,586.93 0.43
B 105,113,368.54 3.84
C 1,679,752,637.25 61.38
Co 459,261,053.37 16.78
C1 80,570,339.85 2.94
C2 - -
C3 4,258,470.00 0.16
C4 282,270,939.64 10.31
C5 17,210,335.02 0.63
C6 112,239,932.94 4.10
C7 340,356,257.24 12.44
C8 383,585,309.19 14.02
C99 - -
D - -
E 158,117,035.53 5.78
F 16,276,160.00 0.59
G 28,278,359.76 1.03
H 5,196,100.00 0.19
| - -
J 4,978,199.15 0.18
K 68,412,978.56 2.50
L - -
M - -
2,078,021,425.72 75.93

20




2011

7.3
1 000596 3,347,892 266,090,456.16 9.72
2 000423 5,290,550 218,288,093.00 7.98
3 600143 8,988,403 147,949,113.38 5.41
4 002140 4,993,678 137,076,461.10 5.01
5 000568 2,909,828 131,291,439.36 4.80
6 600690 4,584,682 128,141,861.90 4.68
7 600425 5,390,967 112,239,932.94 4.10
8 600535 2,599,846 106,931,665.98 3.91
9 000780 5,308,977 84,412,734.30 3.08
10 000792 1,414,072 83,430,248.00 3.05
www.scfund.com.cn
7.4
7.4.1 2% 20
1 000423 239,468,470.72 6.40
2 000568 228,849,447.29 6.11
3 000527 193,779,960.40 5.18
4 000651 187,836,112.63 5.02
5 000069 178,708,498.49 4.77
6 600425 172,947,769.52 4.62
7 600143 171,653,925.13 4.59
8 000968 164,997,493.22 441
9 002140 154,665,354.21 4.13
10 601699 131,026,172.66 3.50
11 601088 126,363,981.91 3.38
12 600535 122,030,729.32 3.26
13 600395 120,083,887.42 3.21
14 601101 118,249,050.96 3.16

21



http://www.scfund.com.cn/

2011

15 000063 100,919,558.82 2.70
16 600660 89,321,091.51 2.39
17 000157 86,210,963.75 2.30
18 002293 85,095,151.78 2.27
19 600803 83,995,160.37 2.24
20 601117 81,011,230.86 2.16
21 000792 80,899,757.70 2.16
22 000780 78,239,262.97 2.09
23 600009 76,351,423.14 2.04
24 000597 75,693,380.90 2.02
7.4.2 2% 20
1 600809 248,103,161.64 6.63
2 000968 247,249,441.92 6.61
3 002431 219,305,260.27 5.86
4 000651 194,206,640.92 5.19
5 000069 192,534,878.40 5.14
6 002375 167,635,575.01 4.48
7 601699 157,206,162.07 4.20
8 002223 151,996,358.11 4.06
9 000423 143,782,090.84 3.84
10 600970 136,624,252.98 3.65
11 601101 124,040,903.32 3.31
12 600395 122,356,410.62 3.27
13 000568 119,992,313.58 3.21
14 000527 113,537,865.96 3.03
15 600690 104,389,386.34 2.79
16 601088 99,825,956.83 2.67
17 601601 97,869,409.43 2.61
18 601117 95,761,367.41 2.56
19 600535 89,343,483.80 2.39
20 600660 85,637,223.64 2.29
21 000157 84,643,393.31 2.26
7.4.3

5,680,471,972.59

22




2011

6,172,755,765.67

1 - -

2 87,447,000.00 3.20
3 - -

4 - -

5 - -

6 - -

7 11,899,038.10 0.43

8 - -

9 99,346,038.10 3.63

1 1101022 700,000 67,585,000.00 2.47
2 1101019 200,000 19,862,000.00 0.73
3 113001 94,570 9,984,700.60 0.36
4 110015 17,750 1,914,337.50 0.07

23




2011

7.9
7.9.1
7.9.2
7.9.3
1 6,473,751.67
2 -
3 -
4 732,437.66
5 713,208.58
6 -
7 -
8 -
9 7,919,397.91
7.9.4
1 113001 9,984,700.60 0.36
7.9.5
7.9.6
8
8.1
()
127,486 17,203.23 656,233,955.80 29.92% 1,536,937,557.33 70.08%

24




2011

8.2
2006 12 15
2,144,214,669.67
2,524,442,353.47
518,253,631.69
849,524,472.03
2,193,171,513.13
1
2
10
10.1
10.2
2011 1 21
2011 116
10.3
10.4

25




2011

10.5

10.6

10.7

10.7.1

2| 2,916,411,036.78 | 24.66% | 2,409,642.29 24.51%
2| 1,617,795,880.23 | 13.68% | 1,314,469.64 13.37%
2 991,291,709.16 8.38% 835,795.73 8.50%
2 924,666,491.61 7.82% 763,570.33 1.77%
1 757,510,613.16 6.40% 615,482.03 6.26%
2 743,153,653.87 6.28% 631,677.39 6.43%
1 656,378,968.28 5.55% 557,920.44 5.68%
1 647,437,887.84 5.47% 550,321.73 5.60%
1 636,164,283.03 5.38% 516,889.72 5.26%
1 484,679,956.16 4.10% 411,975.96 4.19%
1 444,958,512.57 3.76% 378,212.58 3.85%
1 359,182,205.30 3.04% 291,839.95 2.97%
1 287,016,236.55 2.43% 243,963.93 2.48%
1 283,747,122.90 2.40% 241,182.99 2.45%
1 78,133,180.82 0.66% 66,413.66 0.68%
1
1
1
1
1
1
1

26




2011

RlRrRrRr|R|R|R~

34

11,828,527,738.26

100.00%

9,829,358.37

100.00%

10.7.2

- | 200,000,000.00

100.00%

27




2011

200,000,000.00

100.00%

11

28




	重要提示及目录
	重要提示
	基金简介
	基金基本情况
	基金产品说明
	基金管理人和基金托管人
	信息披露方式
	主要财务指标和基金净值表现
	主要会计数据和财务指标
	基金净值表现
	管理人报告
	基金管理人及基金经理情况
	管理人对报告期内本基金运作遵规守信情况的说明
	管理人对报告期内公平交易情况的专项说明
	管理人对报告期内基金的投资策略和业绩表现说明
	管理人对宏观经济、证券市场及行业走势的简要展望
	管理人对报告期内基金估值程序等事项的说明
	管理人对报告期内基金利润分配情况的说明
	托管人报告
	报告期内本基金托管人遵规守信情况声明
	托管人对报告期内本基金投资运作遵规守信、净值计算、利润分配等情况的说明
	托管人对本半年度报告中财务信息等内容的真实、准确和完整发表意见
	半年度财务会计报告（未经审计）
	资产负债表
	利润表
	所有者权益（基金净值）变动表
	报表附注
	投资组合报告
	期末基金资产组合情况
	期末按行业分类的股票投资组合
	期末按公允价值占基金资产净值比例大小排序的前十名股票投资明细
	报告期内股票投资组合的重大变动
	期末按债券品种分类的债券投资组合
	期末按公允价值占基金资产净值比例大小排名的前五名债券投资明细
	期末按公允价值占基金资产净值比例大小排名的前十名资产支持证券投资明细
	期末按公允价值占基金资产净值比例大小排名的前五名权证投资明细
	投资组合报告附注
	基金份额持有人信息
	期末基金份额持有人户数及持有人结构
	期末基金管理人的从业人员持有本开放式基金的情况
	开放式基金份额变动
	重大事件揭示
	基金份额持有人大会决议
	基金管理人、基金托管人的专门基金托管部门的重大人事变动
	涉及基金管理人、基金财产、基金托管业务的诉讼
	基金投资策略的改变
	报告期内改聘会计师事务所情况
	管理人、托管人及其高级管理人员受稽查或处罚等情况
	基金租用证券公司交易单元的有关情况
	影响投资者决策的其他重要信息

