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74.7.1 223,585.64 6,311,557.99
581,435.68 623,530.31
- 13,498.03
7.4.7
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347,061,830.48 416,950,813.84
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1. 811,476.55 1,721,133.82
7.4.7.11 99,262.07 731,482.94
712,214.48 478,419.43
- 511,231.45
2. e_7- 33,677,955.96 32,630,277.14
7.4.7.12 28,220,668.09 23,771,554.26
7.4.7.13 1,718,432.91 4,726,829.70
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-3,983,827.85 300,612.08 -3,683,215.77
1. 267,027,332.22 26,523,393.60 293,550,725.82
2. -271,011,160.07 -26,222,781.52 -297,233,941.59
388,802,393.35 -20,705,232.49 368,097,160.86
2010 1 2010 12 31
800,855,129.16 1,145,221.29 802,000,350.45
- 82,837,719.51 82,837,719.51
-408,068,907.96 -24,505,828.85 _432574,736.81
1. 425,631,258.35 -4,658,771.94 420,972,486.41
2. -833,700,166.31 -19,847,056.91 -853,547,223.22
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389,884,180.20 347,061,830.48 -42,822,349.72

12,356,136.25 11,341,254.60 -1,014,881.65

19,339,260.00 19,357,000.00 17,740.00

31,695,396.25 30,698,254.60 -997,141.65

421,579,576.45 377,760,085.08 -43,819,491.37
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7.4.7.6
7477
2011 12 31 2010 12 31
214,283.17 729,787.17
942.75 1,954.40
215,225.92 731,741.57
7.4.7.8
2011 12 31 2010 12 31
250,000.00 250,000.00
935.63 4,947.61
90,000.00 80,000.00
300,000.00 360,000.00
640,935.63 694,947.61)
7479
2011 1 1 2011 12 31
392,786,221.20 392,786,221.2Q
267,027,332.22 267,027,332.22
“e-r -271,011,160.07 -271,011,160.07
388,802,393.35 388,802,393.35
1
2
7.4.7.10
23,715,301.87 35,761,810.08 59,477,111.95
25,986,450.56 -106,469,407.08 -80,482,956.52
1,087,091.66 -786,479.58 300,612.08
30,193,603.15 -3,670,209.55 26,523,393.60
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-29,106,511.49 2,883,729.97 -26,222,781.52
50,788,844.09 -71,494,076.58 -20,705,232.49
7.4.7.11
2011 1 1 2011 12 31 2010 1 1 2010 12 31
83,553.46 701,359.69
4,857.23 20,997.79
10,851.38 9,125.46
99,262.07 731,482.94
7.4.7.12
2011 1 1 2011 12 31 2010 1 1 2010 12 31
381,547,703.40 922,406,043.64
353,327,035.31 898,634,489.38
28,220,668.09 23,771,554.2§
7.4.7.13
2011 1 1 2011 12 2010 1 1 2010 12 31
31
99,966,568.06 227,812,342.57
96,151,212.12 221,653,473.78
2,096,923.03 1,432,039.09
1,718,432.91 4,726,829.70
7.4.7.14
7.4.7.14.1
7.4.7.15
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2011 1 1 2011 12 31

2010 1 1 2010 12 31

3,738,854.96 4,131,893.18
3,738,854.96 4,131,893.18

7.4.7.16
2011 1 1 2011 12 31 2010 1 1 2010 12 31
1. -106,469,407.08 61,441,655.23
— -102,935,405.51 59,041,436.37
— -3,534,001.57 2,400,218.86
2. - -
3. - -
-106,469,407.08 61,441,655.23

7.4.7.17
2011 1 1 2011 12 31 2010 1 1 2010 12 31
254,963.97 924,261.39
71,640.06 141,162.94
326,604.03 1,065,424.33

7.4.7.18

2011 1 1 2011 12 31 2010 1 1 2010 12 31

1,143,447.83 2,999,584.79
875.00 1,425.00
1,144,322.83 3,001,009.79

7.4.7.19
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90,000.00 80,000.00
300,000.00 360,000.00
360.00 720.00
8,754.61 15,483.94
18,000.00 12,000.00
417,114.61 468,203.94
7.4.8
74381
7.4.8.2
74.9
7.4.10
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2011 1 1 2011 12 31 2010 1 1 2010 12 31
266,904,782.46 35.74% 715,872,389.38 35.03%
7.4.10.1.2

2011 1 1 2011 12 31

2010 1 1
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31,721,818.05 14.20%

7.4.10.1.3
2011 1 1 2011 12 31 2010 1 1 2010 12 31
- - 961,800,000.00 100.00%
7.4.10.1.4
2011 1 1 2011 12 31
218,023.07 35.07% 2,027.04 0.95%
2010 1 1 2010 12 31
592,264.31 34.77% 1,313.65 0.18%
1.
2. 1%o
7.4.10.2
7.4.10.2.1
2011 1 1 2011 12 31 2010 1 1 2010 12 31
5,843,720.98 8,980,760.76
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584,961.99 1,076,584.76
1.5%
X 1.5% /
7.4.10.2.2
2011 1 1 2011 12 31 | 2010 1 1 2010 12 31
973,953.44 1,496,793.44
0.25%
X 0.25% /
741023
7.4.10.3 ( )
2011 1 1 2011 12 31
2010 1 1 2010 12 31
- - - 40,000,000.00 17,638.41
7.4.10.4
7.4.10.4.1
2011 1 1 2011 12 2000 1 1 2010 12
31 31
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19,979,020.98 -
/ - 19,979,020.98
/ - -
19,979,020.98 19,979,020.98
5.14% 5.09%
7.4.10.4.2
7.4.10.5
2011 1 1 2011 12 31 2000 1 1 2010 12 31
223,585.64 83,553.46 6,311,557.99 701,359.69
7.4.10.6
7.4.10.7
7.4.11
7.4.12 2011 12 31
74121 /
/
74122
002214 2011-11-10 29.84 |2012-02-29|34.11 888,000 29597,108.9 26,497,920.00
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2011-10-26

8.53 |2012-02-10|11.87

100,000

1,405,872.10

853,000.00
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12

31

1101016
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16

2012-01-09
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40%
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( )
74.13.4
74.134.1
7413411
1-3 3 5
1 1-5
2011 12 31 -1
223,585.64 - - - - - 223,585.64
581,435.68 - - - - - 581,435.68
9,683,00 | 9,674,00 11,341,
- - 347,061,830.48 | 377,760,085.08
0.00 0.00 254.60
- - - - - 492,192.09 492,192.09
- - - - - 355,218.85 355,218.85
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9,683,00 | 9,674,00 11,341,
805,021.32 347,909,241.42 | 379,412,517.34
0.00 0.00 254.60
9,599,865.60 - - - - 9,599,865.60
- - - - 268,850.54 268,850.54
- - - - 482,498.69 482,498.69
- - - - 80,416.44 80,416.44
- - - - 215,225.92 215,225.92
- - - - 27,563.66 27,563.66
- - - - 640,935.63 640,935.63
9,599,865.60 - - - 1,715,490.88 11,315,356.48
9,683,00 | 9,674,00 11,341,
-8,794,844.28 346,193,750.54 | 368,097,160.86
0.00 0.00 254.60
2010 12 1 3 3 5
1
31 1
6,311,557.99 - - - - 6,311,557.99
623,530.31 - - - - 623,530.31
- - - - 13,498.03 13,498.03
21,037,9
20,010,000.00 - - 416,950,813.84 | 457,998,804.39
90.55
- - - - 859,680.19 859,680.19
1,077,403.08 - - - - 1,077,403.08
21,037,9
28,022,491.38 - - 417,823,992.06 | 466,884,473.99
90.55
9,999,865.00 - - - - 9,999,865.00
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- 2,524,376.49 2,5624,376.49
- 571,582.79 571,582.79
- 95,263.80 95,263.80
- 731,741.57 731,741.57
- 3,363.58 3,363.58
- 694,947.61 694,947.61
9,999,865.00 4,621,275.84 14,621,140.84
21,037,9
18,022,626.38 - 413,202,716.22 | 452,263,333.15
90.55
74.13.4.1.2
25
2011 12 31 2010 12 31
25 18.04 29.66
25 17.47 28.50
74.13.4.2
7.4.13.4.3
7.4.13.43.1
2011 12 31 2010 12 31
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% %
347,061,830.48 94.29 416,950,813.84 92.19
347,061,830.48 94.29 416,950,813.84 92.19
60%-95% 0-35%
3%
5%
7.4.13.43.2
beta
2011 12 2010 12 31
10% 4,196.31 4,160.82
1% 419.63 416.08
5% 2,098.15 2,080.41
beta 1.14 10 beta 0.92
7.4.14
88
8.1
%
1 347,061,830.48 91.47
347,061,830.48 91.47
2 30,698,254.60 8.09
30,698,254.60 8.09
3 4 4
4 | i
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805,021.32 0.21
847,410.94 0.22
379,412,517.34 100.00
8.2
A - -
B 17,936,943.36 4.87
C 158,559,257.04 43.08
Co 28,964,919.00 7.87
C1 - -
Cc2 - -
C3 18,043,340.00 4.90
C4 49,835,692.00 13.54
C5 26,497,920.00 7.20
C6 80,200.00 0.02
c7 34,029,186.04 9.24
C8 1,108,000.00 0.30
C99 - -
D - -
E 725,400.00 0.20
F - -
G 26,051,724.00 7.08
H 12,052,000.00 3.27
I 119,192,506.08 32.38
J - -
K - -
L - -
M 12,544,000.00 341
347,061,830.48 94.29
8.3
1 600143 2,240,000 28,963,200.00 7.87
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2011

2 002214 888,000 26,497,920.00 7.20
3 600588 1,447,318 26,051,724.00 7.08
4 000869 219,818 23,718,362.20 6.44
5 600036 1,880,000 22,315,600.00 6.06
6 002152 844,000 19,623,000.00 5.33
7 601166 1,561,000 19,543,720.00 5.31
8 600000 2,228,800 18,922,512.00 5.14
9 002292 718,000 18,043,340.00 4.90
10 600066 585,794 13,859,886.04 3.77
11 600415 1,600,000 12,544,000.00 3.41
12 600309 970,000 12,513,000.00 3.40
13 601628 694,297 12,247,399.08 3.33
14 600015 1,078,300 12,109,309.00 3.29
15 601318 327,000 11,261,880.00 3.06
16 601088 430,000 10,891,900.00 2.96
17 601601 566,600 10,884,386.00 2.96
18 600739 850,000 10,446,500.00 2.84
19 300054 265,400 7,160,492.00 1.95
20 601009 600,000 5,568,000.00 151
21 000858 159,956 5,246,556.80 1.43
22 600016 800,000 4,712,000.00 1.28
23 600123 88,747 3,450,483.36 0.94
24 600497 208,000 2,718,560.00 0.74
25 600859 50,000 1,605,500.00 0.44
26 600030 160,000 1,553,600.00 0.42
27 601607 100,000 1,108,000.00 0.30
28 000983 60,000 876,000.00 0.24
29 600803 100,000 853,000.00 0.23
30 002431 30,000 725,400.00 0.20
31 600388 20,000 460,600.00 0.13
32 600527 50,000 346,000.00 0.09
33 000418 10,000 85,700.00 0.02
34 600660 10,000 80,200.00 0.02
35 600837 10,000 74,100.00 0.02
8.4
8.4.1 2% 20
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1 002292 39,897,326.17 8.82
2 600000 33,418,543.89 7.39
3 600015 23,581,030.57 5.21
4 000630 21,037,474.20 4.65
5 600143 19,526,880.80 4.32
6 600388 17,330,174.31 3.83
7 600660 16,535,816.77 3.66
8 601601 16,423,742.83 3.63
9 300054 15,092,351.46 3.34
10 601166 14,144,335.00 3.13
11 002214 13,981,695.51 3.09
12 601628 13,552,353.14 3.00
13 601088 13,429,412.01 2.97
14 600066 12,089,406.05 2.67
15 000009 9,048,418.69 2.00
16 000721 8,666,242.01 1.92
17 600309 8,278,923.93 1.83
18 600739 8,160,412.00 1.80
19 000983 7,530,817.50 1.67
20 601009 6,122,868.22 1.35
8.4.2 2%
1 002292 41,210,617.27 9.11
2 002214 22,823,574.98 5.05
3 000721 22,345,966.18 4.94
4 002081 21,777,813.80 4.82
5 000630 20,895,950.44 4.62
6 000983 19,385,861.58 4.29
7 600388 17,283,041.46 3.82
8 000596 17,096,644.40 3.78
9 000060 16,795,042.15 3.71
10 600660 16,711,421.54 3.70
1 600015 12,666,907.01 2.80
12 002153 12,441,564.75 2.75
13 601166 12,077,714.04 2.67
14 601628 11,798,943.97 2.61
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15 600000 11,494,467.45 2.54
16 601318 10,672,826.49 2.36
17 000009 9,404,813.57 2.08
18 601601 8,399,640.80 1.86
19 600143 6,676,451.72 1.48
20 000650 6,129,042.76 1.36
8.4.3
386,373,457.46
381,547,703.40
8.5
1 - -
2 19,357,000.00 5.26
3 - -
4 - -
5 - -
6 - -
7 11,341,254.60 3.08
8 - -
9 30,698,254.60 8.34
8.6
1 110017 123,570 11,341,254.60 3.08
1101016 11 16 100,000 9,683,000.00 2.63
3 1101022 11 22 100,000 9,674,000.00 2.63
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89

9.1

)

11,702 33,225.29

207,428,023.65

53.35%

181,374,369.70

46.65%

9.2

2,474,363.74

0.64%

810

(2009 12 30 )

800,855,129.16

392,786,221.20

267,027,332.22

271,011,160.07

388,802,393.35
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11.2

2011 2 9

2011 115

2011 1 31

2011 10 24

11.3

11.4

11.5

90000

11.6

11.7

11.7.1
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1 325,823,232.83 43.62% 276,948.64 44.55%
2 266,904,782.46 35.74% 218,023.07 35.07%
1 116,412,902.38 15.59% 94,585.60 15.22%
1 37,742,768.99 5.05% 32,081.26 5.16%
5 746,883,686.66 | 100.00% 621,638.57 100.00%
1.
2.
11.7.2
39,080,353.10 58.05% - - -
25,905,073.23 | 38.48% - - -
2,333,875.60 3.47% - - -
67,319,301.93 | 100.00% - - -
11.8
1 2011-01-06
2 2011-01-07
3 2011-01-18
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1 2011 10 28

2 2012 1 16 ,
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13.1

13.2

13.3

http  //www.scfund.com.cn

021 50509666 / 400-821-0588

48

2012




2011

49



	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
	其他相关资料
	主要财务指标、基金净值表现及利润分配情况
	主要会计数据和财务指标
	基金净值表现
	过去三年基金的利润分配情况
	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的说明
	管理人对宏观经济、证券市场及行业走势的简要展望
	管理人内部有关本基金的监察稽核工作情况
	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
	托管人对本年度报告中财务信息等内容的真实、准确和完整发表意见
	审计报告
	管理层对财务报表的责任
	注册会计师的责任
	审计意见
	年度财务报表
	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所有股票投资明细
	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所有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
	为基金进行审计的会计师事务所情况
	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
	其他重大事件
	影响投资者决策的其他重要信息
	备查文件目录
	备查文件目录
	存放地点
	查阅方式

