2011

2011
2011 6 30



2011

1.1

2011

1

1

30

2011

8

24



2011

2
2.1
580005
580005
2009 5 6
1,185,395,789.36
2.2
65%* 300 +35%*

2.3




2011

021-50509888-8219

010-63201510

huangzhp@scfund.com.cn

lifangfei@abchina.com

021-50509666 /
400-821-0588

95599

021-50509888-8211

010-63201816

2.4
www .scfund.com.cn
3.1
3.11 2011 1 1 2011 6 30
-66,320,321.07
-161,170,173.71
-0.1728
-14.08%
3.1.2 (2011 6 30 )
0.0225
1,234,501,233.69
1.0414
1
2
3.2
3.2.1
4.63% 1.16% 0.87% 0.78% 3.76% 0.38%




2011

-5.36% 1.14% -3.43% 0.72% -1.93% 0.42%
-14.08% 1.19% -1.28% 0.81% -12.80% 0.38%
10.91% 1.26% 12.34% 0.92% -1.43% 0.34%
11.39% 1.22% 8.82% 1.07% 2.57% 0.15%
=65%* 300 +35%*
3.2.2
2009 5 6 2011 6 30
an.o0%
35.00%
30.00%
25.00% 0
.'III | A
20.00% y | HII."r M -
II- || ,-ll el o Jl.1
15.00% W H| | ;‘".' . rll‘, i “-:\I W) o i h‘lz“'"'_-
A LA\ N , LA
10.00% "l'r‘, _.h | f L I.' ny A Ty
Y I‘ | | ‘Jr:':l
5.00% Y I (W rl-1",\.' IR
W [ ' ht .'-, fy
0.00% Y - .'u |
-5.00% ‘
2009-05-06 20080805  2009-11-06 20100206  2010-05-05 2010-08-05  2010-11-05 2011-02:06  2011-05-05
|—3F%)HE£%@$E‘3 — &
1 2009 5 6
2 =65%* 300 +35%*
4
4.1
4.1.1
2003 82
2004 9 1




2011

49%

30% 21%
2011 6 30 2
1
1
4.1.2
2009-05-06 2011-05-14 14
2004 4
2009-12-23 - 10

2008 11




2011

4.2

4.3

4.3.1

4.3.2

4.3.3

4.4

441

2011

442

2011

5

16

2011

5

14




2011

4.5

4.6

-14.08%

1.0414

-1.28%

1.1114



2011

4.7

25%
2011 6 17
82,337,411.46
11,422,339.86
5

5.1

— 2011 1 1 2011
5.2

5.3

0.70

70,915,071.60

12 31



2011

6.1

2011

6

30

2011 6 30 2010 12 31
174,427,515.51 68,870,420.13
341,192.04 9,015,094.73
1,823,863.30 999,313.73
1,044,962,236.26 1,158,575,563.16
945,194,258.42 962,555,304.66
99,767,977.84 196,020,258.50
15,153,442.05 17,235,004.28
815,372.87 1,792,061.55
804,466.86 5,234,969.53
1,238,328,088.89 1,261,722,427.11

2011 6 30 2010 12 31
- 22,076,246.51

10




2011

678,766.30 1,778,151.15
1,352,044.05 1,620,703.23
225,340.65 270,117.24
1,374,019.82 1,223,099.58
1,600.00 1,600.00
195,084.38 476,287.60
3,826,855.20 27,446,205.31
1,185,395,789.36 951,982,071.56
49,105,444.33 282,294,150.24
1,234,501,233.69 1,234,276,221.80
1,238,328,088.89 1,261,722,427.11
2011 6 30 1.0414
1,185,395,789.36
6.2
2011 1 1 2011 6 30

2011 1 1 2011 | 2010 1 1 2010

6 30 6 30
-146,799,631.74 -15,253,671.30
1. 1,639,542.65 346,572.47
448,356.43 321,068.28
1,097,907.22 25,504.19
93,279.00 -
2. €.z -54,005,839.97 14,414,886.61
-54,766,090.38 14,983,630.64
-942,927.09 -1,468,087.11

11




2011

1,703,177.50 899,343.08
3. -94,849,852.64 -30,187,979.52
4. s & 7 - -
5. “e.7 416,518.22 172,849.14
14,370,541.97 5,303,338.39
1 8,100,641.18 2,397,743.98
2 1,350,106.91 399,623.95
3 - -
4 4,677,759.50 2,302,727.27
5 36,417.61 -
36,417.61 -
6 205,616.77 203,243.19
“e.== -161,170,173.71 -20,557,009.69
ce.== -161,170,173.71 -20,557,009.69
6.3
2011 1 1 2011 6 30
2011 1 1 2011 6 30

951,982,071.56 282,294,150.24 1,234,276,221.80

- -161,170,173.71 -161,170,173.71

233,413,717.80 10,318,879.26 243,732,597.06

1. 516,866,298.54 70,043,926.63 586,910,225.17

2. -283,452,580.74 -59,725,047.37 -343,177,628.11

12




2011

- -82,337,411.46 -82,337,411.46
1,185,395,789.36 49,105,444.33 1,234,501,233.69
2000 1 1 2010 6 30
345,538,081.04 23,979,098.31 369,517,179.35
- -20,557,009.69 -20,557,009.69
-37,120,020.49 -2,083,654.39 -39,203,674.88
1. 94,998,705.36 8,353,206.96 103,351,912.32
2. -132,118,725.85 -10,436,861.35 -142,555,587.20
308,418,060.55 1,338,434.23 309,756,494.78
6.1
6.4
6.4.1
( “ )
[2009]140 2009 5
6 1,048,618,365.29
30%-80%

13




2011

0-70% S%

=65%* 300 +35%*

6.4.2
2006 2 15 —
38 <
. 2010
8 XBRL 3 < >
6.4.3
6.4.4
6.4.5
6.4.6
1
2008 9 19
0.1%
[2005]103
2
[2004]78

, 2004 1 1

[2005]103

14



2011

[2008]1
3
[1998]55
20%
[2005]107
2005 6 13
[2005]102 50
[2005]103
6.4.7
6.4.7.1
6.4.7.2
6.4.8
6.4.8.1
6.4.8.1.1
2011 1 1 2011 6 30 2010 1 1 2010 6 30

15




2011

722,241,557.91 23.11% 714,127,725.80
47.61%
6.4.8.1.2
6.4.8.1.3
2011 1 1 2011 6 30 2010 1 1 2010 6 30
- - 3,812,001.00
24.19%
6.4.8.1.4
6.4.8.1.5
2011 1 1 2011 6 30
594,250.41 22.88% 13,192.10 0.96%
2010 1 1 2010 6 30
583,004.22 46.79% 352,315.77 46.70%
6.4.8.2
6.4.8.2.1
2011 1 1 2011 6 2010 1 1 2010 6 30

30

16




2011

8,100,641.18 2,397,743.98
1,087,866.44 339,140.88
1.5%
X 1.5% /
6.4.8.2.2
2011 1 1 2011 6 2010 1 1 2010 6 30
30
1,350,106.91 399,623.95
0.25%
X 0.25% /
6.4.8.2.3
6.4.8.3 ( )
6.4.8.4
6.4.8.4.1
2011 1 1 2011 6 2010 1 1 2010 6 30
30
29,999,000.00 29,999,000.00
/ - -
29,999,000.00 29,999,000.00
2.53% 9.73%

6.4.8.4.2

17




2011

2011 6 30 2010 12 31
15,339,466.32 1.29% - -
6.4.8.5
2011 1 1 2011 6 30 2010 1 1 2010 6 30
174,427,515.51 396,186.56 118,862,164.63 310,031.92
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
7.1

18




2011

%
1 945,194,258.42 76.33
945,194,258.42 76.33
2 99,767,977.84 8.06
99,767,977.84 8.06
174,768,707.55 14.11
18,597,145.08 1.50
1,238,328,088.89 100.00
7.2

A - -
B 73,570,794.65 5.96
c 616,546,583.63 49.94
Co 196,416,298.34 15.91
c1 - -
C2 - -
C3 - -
c4 188,381,030.11 15.26
C5 52,559,196.50 4.26
C6 135,980,852.89 11.02
c7 41,349,628.53 3.35
cs 1,859,577.26 0.15
C99 - -
D - -
E 133,055,772.74 10.78
F 105,400.00 0.01
G 101,300.00 0.01
¥ _ ;
| - -
J 121,814,407.40 9.87

K

19




2011

L - -
M - -
945,194,258.42 76.56
7.3
1 000596 1,459,259 115,981,905.32 9.40
2 000009 3,720,907 64,074,018.54 5.19
3 600673 4,001,157 64,058,523.57 5.19
4 600962 3,422,102 59,921,006.02 4.85
5 002431 2,184,321 57,578,701.56 4.66
6 600527 5,001,096 48,710,675.04 3.95
7 000968 1,506,500 38,159,645.00 3.09
8 002179 1,519,945 34,198,762.50 2.77
9 000822 3,099,980 32,859,788.00 2.66
10 002176 1,363,167 32,238,899.55 2.61
www.scfund.com.cn
7.4
7.4.1 2% 20
1 000009 75,226,507.73 6.09
2 600673 58,974,340.51 4.78
3 600527 58,057,886.56 4.70
4 600962 57,351,037.48 4.65
5 600497 51,458,332.46 417
6 600725 46,141,223.75 3.74
7 000540 38,218,401.59 3.10
8 002179 34,691,844.26 2.81
9 600176 34,300,517.18 2.78
10 600803 33,822,648.09 2.74

20



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

2011

1 601888 33,546,324.97 2.72
12 000581 33,061,277.56 2.68
13 002131 31,625,763.77 2.56
14 000822 31,602,050.59 2.56
15 600240 31,201,557.00 2.53
16 002176 30,938,177.50 2.51
17 600516 30,430,642.75 247
18 600058 30,101,194.52 2.44
19 000960 30,004,455.86 2.43
20 000157 29,708,902.48 241
21 601117 29,235,735.11 2.37
22 002008 28,668,785.94 2.32
23 600050 28,106,319.00 2.28
24 000961 27,914,580.33 2.26
25 600068 27,731,846.69 2.25
26 000039 27,592,629.74 2.24
27 000789 26,738,926.25 2.17
28 000680 24,759,530.81 2.01
29 002068 24,756,289.82 2.01
7.4.2 2% 20

1 600809 91,697,673.71 7.43
2 600267 78,222,609.14 6.34
3 002161 57,092,240.15 4.63
4 000423 54,303,617.40 4.40
5 000540 51,305,997.43 4.16
6 000581 40,046,087.86 3.24
7 000639 37,159,048.19 3.01
8 601117 33,424,474.97 2.71
9 601888 32,476,704.71 2.63
10 000960 32,400,679.74 2.63
1 002241 32,238,916.24 2.61
12 600497 32,135,686.91 2.60
13 600970 31,420,731.39 2.55
14 600348 31,311,496.40 2.54
15 000157 30,736,904.88 2.49
16 300124 30,012,303.22 243

21




2011

17 600058 28,956,637.01 2.35
18 600803 28,903,747.92 2.34
19 002131 27,811,079.19 2.25
20 600050 26,849,308.49 2.18
21 600068 26,522,127.69 2.15
22 002008 26,037,770.35 2.11
23 600784 25,394,240.78 2.06
24 000039 25,352,872.84 2.05
7.4.3
1,627,731,304.44
1,498,790,727.62
7.5
1 - -
2 29,086,000.00 2.36
3 - -
4 - -
5 - -
6 - -
7 70,681,977.84 573
8 - -
9 99,767,977.84 8.08
7.6
125709 207,993 22,974,698.79 1.86
110009 198,700 22,292,153.00 1.81
110003 192,480 22,269,936.00 1.80

22




2011

1101022 19,310,000.00 1.56
1001070 9,776,000.00 0.79
1 1,823,863.30
2 15,153,442.05
3 -
4 815,372.87
5 804,466.86
6 -
7 -
8 -
9 18,597,145.08
7.
1 125709 22,974,698.79 1.86
2 110009 22,292,153.00 1.81
3 110003 22,269,936.00 1.80
4 126729 3,145,190.05 0.25
7.




2011

8
8.1
)
40,015 29,623.79 706,411,837.37 59.59% 478,983,951.99 40.41%
8.2
9
2009 5 6
1,048,618,365.29
951,982,071.56
516,866,298.54
283,452,580.74
1,185,395,789.36
1
2
10
10.1

24




2011

10.2
2011 21
2011 116

10.3

10.4

10.5

10.6

10.7

10.7.1
722,241,557.91 | 23.11% 594,250.41 22.88%
343,999,804.08 | 11.01% 279,502.83 10.76%
319,737,053.57 | 10.23% 271,774.83 10.46%

25




2011

1 253,413,112.22 8.11% 215,398.65 8.29%
2 230,556,023.39 7.38% 187,328.07 7.21%
1 207,214,404.96 6.63% 176,131.73 6.78%
2 177,911,079.94 5.69% 144,553.20 5.57%
1 137,725,056.75 4.41% 111,902.03 4.31%
2 118,350,970.35 3.79% 97,854.20 3.77%
1 118,017,109.98 3.78% 100,313.21 3.86%
1 113,557,759.61 3.63% 96,523.63 3.72%
1 109,181,211.47 3.49% 92,804.67 3.57%
1 101,666,680.99 3.25% 86,417.89 3.33%
1 96,852,665.73 3.10% 82,325.02 3.17%
1 35,080,750.04 1.12% 28,503.25 1.10%
1 34,182,971.13 1.09% 27,773.87 1.07%
1 5,016,744.04 0.16% 4,076.29 0.16%
2 - - - -
1 - - - -
1 - - - -
1 - - - -
1 - - - -
1 - - - -
1 - - - -
1 - - - -
1 - - - -
1 - - - -
1 - - - -
1 - - - -
34 | 3,124,704,956.16 | 100.00% | 2,597,433.78 | 100.00%

10.7.2

26




2011

31,737,153.20

24.28%

4,693,513.70

3.59%

24,973,890.00

19.10%

245,227.00

0.19%

27,600.00

0.02%

47,832,438.80

36.59%

21,225,687.78

16.24%

130,735,510.48

100.00%

11

27




2011

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

