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2
2.1
580006
580006
2009 12 30
350,619,999.63
2.2

75%*

300

+25%*




2011

2.3
021-50509888-8219 010-67595003
huangzhp@scfund.com.cn yindong@ccbh.cn
021-50509666/400-821-0588 010-67595096
021-50509888-8211 010-66275853
279 25
279 1
1
200135 100033
2.4
www .scfund.com.cn
2.5
279
3.1
3.11 2011 1 1 2011 6 30
25,973,487.95
-26,383,052.89
-0.0729
-6.62%

-5.73%




2011

3.1.2 (011 6 30 )
29,886,930.94
0.0852
380,506,930.57
1.085
3.1.3 (011 6 30 )
8.50%
1
2
3
3.2
3.2.1
4.53% 1.20% 1.03% 0.90% 3.50% 0.30%
-4.57% 1.05% -4.04% 0.83% -0.53% 0.22%
-5.73% 1.16% -1.69% 0.93% -4.04% 0.23%
20.02% 1.31% 14.18% 1.06% 5.84% 0.25%
8.50% 1.29% -8.93% 1.11% 17.43% 0.18%
=750% 300
3.2.2
2009 12 2011 30
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1 1
1
4.1.2
2009-12-30 2011-05-14
2007 9
2010-04-02 -
2009 9
1
2
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4.3

4.3.1

4.3.2

4.3.3

4.4

441

2011 CP1

442

1.085

-5.73%

4.5

2011

10

-1.69%

1.085
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4.6

4.7
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5
5.1
5.2
5.3
6
6.1
2011 6 30
2011 6 30 2010 12 31

6.4.7.1 10,862,758.55 6,311,557.99

209,376.33 623,530.31

- 13,498.03

6.4.7.2 380,736,627.09 457,998,804.39

361,300,627.09 416,950,813.84

12




2011

350,619,999.63

19,436,000.00 41,047,990.55

6.4.7.3 - -
6.4.7.4 - -
6.4.75 265,104.23 859,680.19
128,149.15 1,077,403.08

6.4.7.6 - -
392,202,015.35 466,884,473.99

2011 6 30 2010 12 31

6.4.7.3 - -
9,699,865.45 9,999,865.00

220,151.87 2,524,376.49

452,814.82 571,582.79

75,469.12 95,263.80

6.4.7.7 777,671.15 731,741.57
24,924.21 3,363.58

6.4.7.8 444,188.16 694,947.61
11,695,084.78 14,621,140.84

6.4.7.9 350,619,999.63 392,786,221.20
6.4.7.10 29,886,930.94 59,477,111.95
380,506,930.57 452,263,333.15

392,202,015.35 466,884,473.99

2011 6 30 1.085
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2011

6.2

2011 1 1 2011 6 30

2011 1 1 2011 [ 2010 1 1 2010

6 30 6 30
-21,988,670.99 -43,529,127.92
1. 457,925.78 1,315,605.81
6.4.7.11 61,938.60 618,330.88
395,987.18 186,043.48
- 511,231.45
2. “e.> 29,678,560.29 -6,595,234.67
6.4.7.12 24,342,377.29 -10,999,023.06
6.4.7.13 2,146,128.04 1,420,323.65
6.4.7.14 - -
6.4.7.15 3,190,054.96 2,983,464.74
3. 6.4.7.16 -52,356,540.84 -38,770,548.33
4-l £ c kR - -
5. fer 6.4.7.17 231,383.78 521,049.27
4,394,381.90 7,708,113.50
1 2,972,377.29 4,978,228.07
2 495,396.16 829,704.63
3 - -
4 6.4.7.18 558,389.35 1,644,026.18
5 160,308.49 25,391.02
160,308.49 25,391.02
6 6.4.7.19 207,910.61 230,763.60
€e- -26,383,052.89 -51,237,241.42
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2011

€= -26,383,052.89 -51,237,241.42
6.3
2011 1 1 2011 6 30
2011 1 1 2011 6 30
392,786,221.20 59,477,111.95 452,263,333.15
- -26,383,052.89 -26,383,052.89
-42,166,221.57 -3,207,128.12 -45,373,349.69
. 140,104,120.56 19,923,403.53 160,027,524.09
2. -182,270,342.13 -23,130,531.65 -205,400,873.78
350,619,999.63 29,886,930.94 380,506,930.57
2000 1 1 2010 6 30
800,855,129.16 1,145,221.29 802,000,350.45
- -51,237,241.42 -51,237,241.42
-136,161,483.73 -13,724,764.05 -149,886,247.78
. 281,515,966.33 -14,565,694.50 266,950,271.83
2. -417,677,450.06 840,930.45 -416,836,519.61
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664,693,645.43

-63,816,784.18

600,876,861.25

6.4

6.4.1

[2009]1024

6.1

800,855,129.16

6.4.2
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0-35%
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2009 12

2006 2
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80%

15

60%-95%
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6.4.5
6.4.6
1
0.1%
[2005]103
2
[2004]78
, 2004 1 1
[2005]103
[2008]1
3
[1998]55
[2005]107
2005 6 13

[2005]102

[2005]103

17

2008 9 19

20%

50
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6.4.7
6.4.7.1
2011 6 30
10,862,758.55
10,862,758.55
6.4.7.2
2011 6 30
350,989,702.22 361,300,627.09 10,310,924.87
19,453,550.00 19,436,000.00 -17,550.00
19,453,550.00 19,436,000.00 -17,550.00
370,443,252.22 380,736,627.09 10,293,374.87
6.4.7.3
6.4.7.4
6.4.7.4.1
6.4.7.4.2
6.4.7.5
2011 6 30
2,242.64
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2011

94.20

262,740.55

26.84

265,104.23

6.4.7.6

6.4.7.7

2011 6 30

776,647.20

1,023.95

777,671.15

6.4.7.8

2011 6 30

250,000.00

791.47

193,396.69

444,188.16

6.4.7.9

2011 1 1

2011 6 30

392,786,221.20

392,786,221.20

140,104,120.56

140,104,120.56

-182,270,342.13

-182,270,342.13

350,619,999.63

350,619,999.63

6.4.7.10
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2011

23,715,301.87 35,761,810.08 59,477,111.95

25,973,487.95 -52,356,540.84 -26,383,052.89

-3,542,206.54 335,078.42 -3,207,128.12

14,014,578.00 5,908,825.53 19,923,403.53

-17,556,784.54 -5,573,747.11 -23,130,531.65

46,146,583.28 -16,259,652.34 29,886,930.94
6.4.7.11

2011 1 2011 6 30

55,042.55

2,159.59

4,736.46

61,938.60
6.4.7.12

1 1 2011 30

201,180,411.38

176,838,034.09

24,342,377.29
6.4.7.13

2011 1 1 2011 6 30

83,986,567.66

79,951,910.82

1,888,528.80

2,146,128.04
6.4.7.14
6.4.7.14.1
6.4.7.15
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2011 1 1 2011 6 30

3,190,054.96

3,190,054.96

6.4.7.16

2011 1 1 2011 6 30

-52,356,540.84

-49,802,130.92

-2,554,409.92

-52,356,540.84

6.4.7.17

2011 1 1 2011 6 30

162,720.99

68,662.79

231,383.78

6.4.7.18

2011 1 1 2011 6 30

557,689.35

700.00

558,389.35

6.4.7.19

2011 1 1 2011 6 30

44,630.98

148,765.71
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2011

5,513.92
9,000.00
207,910.61
6.4.8
6.4.8.1
6.4.8.2
6.4.9
6.4.9.1
6.4.9.2
6.4.10
6.4.10.1
6.4.10.1.1
2011 1 1 2011 6 30 2010 1 1 2010 6 30
120,867,852.28 34.42% 443,172,449.40
36.48%
6.4.10.1.2
6.4.10.1.3

2011 1 1 2011 6 30

2010 1 1 2010 6 30
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- - 13,330,811.03
17.10%
6.4.10.1.4
2011 1 1 2011 6 30 2010 1 1 2010 6 30
- - 961,800,000.00
100.00%
6.4.10.1.5
2011 1 1 2011 6 30
99,366.78 34.18% - -
2010 1 1 2010 6 30
370,409.95 36.55% - -
6.4.10.2
6.4.10.2.1
2011 1 1 2011 6 2010 1 1 2010 6 30
30
2,972,377.29 4,978,228.07
290,804.37 654,048.62

1.5%

23
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X 1.5% /
6.4.10.2.2
2011 1 1 2011 6 2010 1 1 2010 6 30
30
495,396.16 829,704.63
0.25%
X 0.25% /
6.4.10.3 (
6.4.10.4
6.4.10.4.1
2011 1 1 2011 6 2010 1 1 2010 6 30
30
19,979,020.98 -
/ - 19,979,020.98
/ - -
19,979,020.98 19,979,020.98
5.70% 3.01%
6.4.10.4.2
6.4.10.5
2011 1 1 2011 6 30 2010 1 1 2010 6 30
10,862,758.55 5504255 |  117,734,853.35 596,064.04
6.4.10.6
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6.4.11

6.4.12 2011 6 30

6.4.12.1 /

6.4.12.2

6.4.12.3
6.4.12.3.1
2011 6 30

9,699,865.45 2011

14

1101016 11 16 2011-07-14

96.60

100,000

9,660,000.00

100,000

9,660,000.00

6.4.12.3.2

6.4.13

6.4.13.1

25




2011

6.4.13.2
6.4.13.2.1
2011 6 30 2010 12 31
A-1 - -
A-1 - -
- 20,010,000.00
- 20,010,000.00
6.4.13.2.2
2011 6 30 2010 12 31
ARA - -
AAA - 21,037,990.55
19,436,000.00 -
19,436,000.00 21,037,990.55
6.4.13.3
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2011

10%

10%

6.4.12
40%
)
6.4.13.4
6.4.13.4.1
6.4.13.4.1.1
1 1-3 3
2011 6 1 1-5
30
10,862,7 10,862,7
58.55 58.55
209,376. 209,376.
33 33




2011

9,776,00 | 9,660,00 361,300, | 380,736,
0.00 0.00 627.09 | 627.09
265,104. | 265,104,
23 23
128,149, 128,149,
15 15
11,200,2 | 9,776,00 | 9,660,00 361,565, | 392,202,
84.03 | 0.0 0.00 731.32 | 01535
9,699,86 9,699,86
5.45 5.45
220,151. | 220,151.
87 87
452,814, | 452,814.
82 82
75,469.1 | 75,469.1
2 2
777,671, | 777,671
15 15

28




2011

24,9242 | 24,9242
) ) ) . 1 1
444,188. | 444,188,

) ) ) ] 16 16
9,699,86 1,995,21 | 11,695,0

5.45 ) ) ] 933 | 84.78
1,500,41 | 9,776,00 | 9,660,00 359,570, | 380,506,

8.58 0.00 0.00 . 511.99 | 930.57

1 3 1
2010 12 1-3 15
31

6,311,55 6,311,55

7.99 ) ) ] ) 7.99
623,530. 623,530.

31 ) ) ' ) 31
13,498.0 | 13,498.0

) ) ) . 3 3
20,010,0 | 21,037,9 416,950, | 457,998,

0000 | 9055 ) ' 813.84 | 804.39
859,680. | 859,680.

) ) ) ' 19 19
1,077,40 1,077,40

3.08 ) ) ] ) 3.08
28,0224 | 21,037,9 417,823, | 466,884,

91.38 | 90.55 ) ] 992.06 | 473.99
9,999,86 9,999,86

5.00 ) ) ' ) 5.00
252437 | 2,524,37

) ) ) ' 6.49 6.49
- . - . 571,582, | 571,582.
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2011

79 79
95,263.8 | 95,263.8
0 0
731,741. | 731,741.
57 57
- - - 3,363.58 | 3,363.58
694,947. | 694,947.
61 61
9,999,86 4,621,27 | 14,621,1
5.00 5.84 40.84
18,022,6 | 21,037,9 413,202, | 452,263,
26.38 90.55 716.22 333.15
6.4.13.4.1.2
1.
25
2011 6 30 2010 12 31
25 2.10 29.66
25 2.09 28.50
6.4.13.4.2
6.4.13.4.3
6.4.13.4.3.1

30




2011

2011 6 30 2010 12 31
% %
- 361,300,627.09 94.95 416,950,813.84 92.19
361,300,627.09 94.95 416,950,813.84 92.19
60%-95%
0-35% 3
5%
6.4.13.4.3.2
1.
2. beta
2011 6 30 2010 12 31
10% 4,261.68 4,160.82
1% 426.17 416.08
5% 2,130.84 2,080.41
beta 1.12 2010 beta 0.92
6.4.14
7
7.1
%
1 361,300,627.09 92.12
361,300,627.09 92.12
2 19,436,000.00 4.96

31




2011

19,436,000.00 4.96
11,072,134.88 2.82
393,253.38 0.10
392,202,015.35 100.00

7.2
A - -
B 13,056,400.00 3.43
c 204,816,040.64 53.83
Co 35,649,083.40 9.37
c1 2,680.00 0.00
C2 - -
C3 23,352,064.00 6.14
c4 48,529,258.04 12.75
C5 36,295,360.00 9.54
C6 11,541,474.36 3.03
c7 47,951,970.84 12.60
cs 1,494,150.00 0.39
C99 - -
D - -
E - -
F - -
G 29,901,589.88 7.86
H 26,871,400.00 7.06
| 78,607,196.57 20.66
J - -
K 8,048,000.00 2.12
|_ - -
M - -
361,300,627.09 94.95

32




2011

7.3

1 002214 808,000 36,295,360.00 9.54
2 600588 1,447,318 29,901,589.88 7.86
3 600036 1,880,000 24,477,600.00 6.43
4 002152 780,000 24,047,400.00 6.32
5 600143 1,453,952 23,932,049.92 6.29
6 002292 1,229,056 23,352,064.00 6.14
7 000869 219,818 21,718,018.40 571
8 601318 305,291 14,736,396.57 3.87
9 600000 1,490,000 14,661,600.00 3.85
10 600309 692,000 12,947,320.00 3.40
1 600066 554,806 12,838,210.84 3.37
12 600415 1,000,000 12,290,000.00 3.23
13 000596 150,000 11,922,000.00 3.13
14 601166 880,000 11,862,400.00 3.12
15 600739 418,000 11,620,400.00 3.05
16 600660 1,099,901 11,394,974.36 2.99
17 600388 400,000 10,932,000.00 2.87
18 000983 350,000 8,470,000.00 2.23
19 000721 800,000 8,048,000.00 2.12
20 300054 249,741 7,821,888.12 2.06
21 601628 352,000 6,600,000.00 1.73
22 601601 280,000 6,269,200.00 1.65
23 600497 208,000 4,586,400.00 1.21
24 600426 120,000 2,028,000.00 0.53
25 000895 30,300 2,001,921.00 0.53
26 601607 100,000 1,680,000.00 0.44
27 000650 105,000 1,494,150.00 0.39
28 600803 100,000 1,313,000.00 0.35
29 002024 100,000 1,281,000.00 0.34
30 600527 50,000 487,000.00 0.13
31 600581 10,000 146,500.00 0.04
32 600835 10,000 118,300.00 0.03
33 000418 1,000 16,060.00 0.00
34 000858 200 7,144.00 0.00
35 002154 200 2,680.00 0.00

33




2011

7.4

7.4.1 2% 20

1 000630 21,037,474.20 4.65
2 600000 15,942,021.69 3.52
3 002292 15,698,401.11 3.47
4 300054 14,598,565.46 3.23
5 600660 14,461,570.37 3.20
6 600066 11,428,131.97 2.53
7 600388 11,213,387.28 2.48
8 601601 8,899,741.83 1.97
9 000721 8,666,242.01 1.92
10 002214 8,192,426.51 1.81
1 600497 5,975,917.29 1.32
12 600739 4,745,600.00 1.05
13 600309 4,411,288.50 0.98
14 000060 3,370,476.43 0.75
15 600897 3,003,553.92 0.66
16 000983 2,670,000.00 0.59
17 600803 2,524,560.10 0.56
18 000895 2,426,037.00 0.54
19 300025 2,396,368.95 0.53
20 601607 2,179,854.60 0.48
7.4.2 2% 20

1 002081 21,777,813.80 4.82
2 000630 20,895,950.44 4.62
3 002214 19,797,772.81 4.38
4 000060 16,795,042.15 3.71
5 000721 13,767,045.77 3.04
6 002153 12,441,564.75 2.75
7 000983 8,376,053.55 1.85

34




2011

601601 7,265,640.80 1.61
601166 6,480,690.94 1.43
10 601628 6,135,054.51 1.36
11 601318 5,507,316.32 1.22
12 002045 5,204,504.64 1.15
13 600739 5,037,432.82 111
14 300054 4,979,243.81 1.10
15 600660 4,782,573.23 1.06
16 000650 4,563,390.11 1.01
17 000540 4,457,372.00 0.99
18 600309 3,762,121.65 0.83
19 002292 3,476,990.10 0.77
20 600897 2,924,578.70 0.65
7.4.3
170,989,978.26
201,180,411.38
7.5
1 - -
2 19,436,000.00 5.11
3 - -
4 - -
5 - -
6 - -
7 - -
8 - -
9 19,436,000.00 5.11
7.6

35




2011

1001070 10 70 100,000 9,776,000.00 2.57
1101016 1 16 100,000 9,660,000.00 2.54
7.7
7.8
7.9
7.9.1
7.9.2
7.9.3
1 -
2 -
3 -
4 265,104.23
5 128,149.15
6 -
7 -
8 -
9 393,253.38
7.9.4
7.9.5
7.9.6

36




2011

8
8.1
)
11,123 31,522.07 210,168,966.05 59.94% 140,451,033.58 40.06%
8.2
2,488,118.55 0.71%
9
2009 12 30
800,855,129.16
392,786,221.20
140,104,120.56
182,270,342.13
350,619,999.63
1
2
10
10.1
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2011

10.2

2011 2 9

2011 115

2011 1 31

10.3

10.4

10.5

10.6

10.7

10.7.1
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2011

2 120,867,852.28 | 34.42% 99,366.78 34.18%
1 116,412,902.38 | 33.15% 94,585.60 32.53%
1 113,852,160.78 | 32.42% 96,773.77 33.29%
1 - - - -
1
2
10.7.2
25,905,073.23 | 60.88% - -
16,643,696.00 | 39.12% - -
10.8
2011-01-06
2010
2011-01-24
2011-01-31
2011-02-12

39




2011

5

2011-02-17
6

2011-03-07
7

2011-03-10
8

2011-03-17
9

2011-03-23
10 2010

2011-03-31
11

2011-03-31
12

2011-04-06
13

2011-04-07
14

2011-04-08
15

2011-04-12
16

2011-04-18
17 2011

2011-04-21
18

2011-05-05
19

2011-05-14
20 400

2011-06-01
21

2011-06-30
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