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279 69
279 28
F9
200135 100031
2.4
www.scfund.com.cn
2.5
279
83
3.1
3.1.1 (2013 1 1 - 2013 6 30 )
67,813,872.85
94,049,945.80
0.1434
14.82%
17.11%
3.1.2 (2013 6 30 )
-88,171,914.64
-0.1419
607,742 ,504.09
0.9781
3.1.3 (2013 6 30 )
4.62%
1
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3

3.2

3.2.1
-9.09% 1.63% -10.22% 1.23% 1.13% 0.40%
-0.11% 1.40% -7.33% 0.95% 7.22% 0.45%
17.11% 1.35% -7.39% 0.98% 24 .50% 0.37%
13.52% 1.14% -5.57% 0.89%% 19.09% 0.25%
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4.4

4.4.1
2013

4.4.2

17.11%

4.5

0.9781

-7.3%
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4.6

4.7

5.1

85

12
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— 2013 1 1 2013
6 30
5.2
5.3
86
6.1
2013 6 30
2013 6 30 2012 12 31
6.4.7.1 66,176,771.47 36,093,391.32
1,020,130.51 374,790.91
333,015.25 -
6.4.7.2 542,373,592.94 576,195,872.28
470,804,189.39 485,962,052.38
71,569,403.55 90,233,819.90
6.4.7.3 - -
6.4.7.4 - -
- 12,273,159.21
6.4.7.5 476,962.30 452,907.19

13

47




2013

519,654.78 75,804.25
6.4.7.6 - -
610,900,127.25 625,465,925.16
2013 6 30 2012 12 31

6.4.7.3 - -
938,629.67 438,506.98
784,905.07 742,004.93
130,817.53 123,667.46
6.4.7.7 1,105,924.89 875,930.38
1,600.00 1,600.00
6.4.7.8 195,746.00 390,358.07
3,157,623.16 2,572,067.82
6.4.7.9 621,362,718.55 745,782,289.92
6.4.7.10 -13,620,214.46 -122,888,432.58
607,742,504.09 622,893,857.34
610,900,127.25 625,465,925.16

2013 6 30 0.9781 621362718.55

2013 1 1 2013 6 30
2013 1 1 2012 1 1

2013 6 30 2012 6 30
102,031,354.84 43,860,592.49
627,850.73 1,565,950.18
6.4.7.11 213,865.81 787,460.10
412,125.88 588,621.86

14
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2013

1,859.04 189,868.22
2. “e.r 75,000,723.28 -115,077,105.45
6.4.7.12 68,483,775.27 -121,766,107.16
6.4.7.13 3,225,104.64 -285,671.81
6.4.7.14 - -
6.4.7.15 3,291,843.37 6,974,673.52
3. “€-7716.4.7.16 26,236,072.95 157,244,895.02
4. “e-7z - -
5. “e.> 6.4.7.17 166,707.88 126,852.74
7,981,409.04 13,364,016.39
1 6.4.10.2.1 4,726,467.85 8,476,910.99
2 6.4.10.2.2 787,744.69 1,412,818.39
3 6.4.10.2.3 - -
4 6.4.7.18 2,263,504.31 3,268,817.08
5 - -
6 6.4.7.19 203,692.19 205,469.93
ez 94,049,945.80 30,496,576.10
“e-zz 94,049,945_80 30,496,576.10

6.3

2013 1 1 2013 6 30
2013 1 1 2013 6 30

745,782,289.92

-122,888,432.58

622,893,857.34

94,049,945.80

94,049,945.80

-124,419,571.37

15,218,272.32

-109,201,299.05

15
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244,802,831.50

-12,790,132.40

232,012,699.10

-369,222,402.87

28,008,404.72

-341,213,998.15

621,362,718.55

-13,620,214.46

607,742,504.09

2012

1

1

2012 6

30

1,411,915,386.89

-221,722,377.64

1,190,193,009.25

30,496,576.10

30,496,576.10

-168,704,705.73

19,104,795.77

-149,599,909.96

28,441,925.71

-4,107,147.93

24,334,777.78

-197,146,631.44

23,211,943.70

-173,934,687.74

1,243,210,681.16

-172,121,005.77

1,071,089,675.39

6.1 6.4

6.4

6.4.1
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[2009]140

1,048,618,365.29

0-70%

300 +35%*

6.4.2

XBRL 3 <

6.4.3

6.4.4

6.4.5

6.4.5.1

6.4.5.2

6.4.5.3
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30%-80%

2009

5%

5

=65%*
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6.4.6
1
2008 9 19
0.1%
[2005]103
2
[2004]78
, 2004 1 1
[2005]103
[2008]1
3
[1998]55
20%
[2005]107
2005 6 13
[2005]102 50
[2005]103
[2012]85
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1 1 1
1 50% 1 25%
20%
6.4.7
6.4.7.1
2013 30
66,176,771.47
1-3 -
66,176,771.47
6.4.7.2
2013 6 30
431,250,535.44 470,804,189.39 39,553,653.95
75,683,307.89 71,569,403.55 -4,113,904_34
75,683,307.89 71,569,403.55 -4,113,904_34
506,933,843.33 542,373,592.94 35,439,749.61
6.4.7.3
6.4.7.4
6.4.7.4.1

19

47




2013

6.4.7.4.2

6.4.7.5

2013 6 30

11,474 .84

413.10

464,939.44

0.10

134.82

476,962.30

6.4.7.6

6.4.7.7

2013 6 30

1,105,924.89

1,105,924.89

6.4.7.8

2013 6 30

2,349.31

193,396.69

195,746.00

20

47




2013

6.4.7.9
2013 1 1 2013 6 30
745,782,289.92 745,782,289.92
244,802,831.50 244,802,831.50
(I ) -369,222,402.87 -369,222,402.87
/ - -
( II_II ) - -
621,362,718.55 621,362,718.55
1
2
6.4.7.10
-184,669,794.24 61,781,361.66 -122,888,432.58
67,813,872.85 26,236,072.95 94,049,945.80
28,684,006.75 -13,465,734.43 15,218,272.32
-49,922,955.75 37,132,823.35 -12,790,132.40
78,606,962.50 -50,598,557.78 28,008,404.72
-88,171,914.64 74,551,700.18 -13,620,214.46
6.4.7.11
2013 1 1 2013 6 30
198,135.93
10,698.29
5,031.59
213,865.81

21
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2013

6.4.7.12

6.4.7.12.1
2013 1 1 2013 6 30
787,119,714.28
718,635,939.01
68,483,775.27
6.4.7.13
2013 1 1 2013 6 30
70,142,942 .52
66,535,012.69
382,825.19
3,225,104.64
6.4.7.13.1
6.4.7.14
6.4.7.15
2013 1 1 2013 6 30
3,291,843.37
3,291,843.37
6.4.7.16

2013 1 1 2013 6 30

22
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2013

1. 26,236,072.95
— 25,049,101.63
— 1,186,971.32
2. -
3. -
26,236,072.95
6.4.7.17
2013 1 1 2013 6 30
137,135.19
29,572.69
166,707.88
6.4.7.18
2013 1 1 2013 6 30
2,263,504.31
2,263,504.31
6.4.7.19

2013 1 1 2013 6 30

44,630.98

148,765.71

715.50

400.00

9,180.00

203,692.19
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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

2013 1 1 2013 6 30 2012 1 1 2012 6 30
4,299,469.98 0.30% -
2013 1 1 2013 6 30 2012 1 1 2012 6 30

24
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2013

6.4.10.1.2
6.4.10.1.3

2013 1 1 2013 6 30

3,914.22 0.30% 3,914.22 0.35%

2012 1 1 2012 6 30
6.4.10.2
6.4.10.2.1

2013 1 1 2013 6
30 2012 1 1 2012 6 30

4,726,467.85

8,476,910.99

735,725.32

700,897.33

25

47
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2013

X 1.5% /

6.4.10.2.2
2013 1 1 2013 6 30 2012 1 1 2012 6 30
787,744 .69 1,412,818.39
0.25%
X 0.25% /
6.4.10.2.3
6.4.10.3 ( )
6.4.10.4
6.4.10.4.1
2013 1 1 2013 62012 1 1 2012 6 30
30
2009 - -
5 6
29,999,000.00 29,999,000.00
/ - -
/ 29,999,000.00 -
- 29,999,000.00
- 2.41%
6.4.10.4.2
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6.4.10.5

2013 1

1

2013

6 30

2012

1 1 2012 6 30

66,176,771.47

198,135.93

159,164,443.51

773,446.03

6.4.10.6

6.4.11

6.4.11.1

6.4.12

6.4.12.1

6.4.12.2

2013

6

30

000999

2013

26.55

2013

19

26.51

335,647

6,763,449.91

8,911,427.85 -

6.4.12.3

6.4.12.3.1

6.4.12.3.2

27 47




2013

6.4.13

6.4.13.1

6.4.13.2
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6.4.13.3

6.4.13.4

6.4.13.4.1

10%

10%

6.4.12

40%
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6.4.13.4.1.1

2013 6 |1 1-3 -1 1-5
30

66,176,771.47 - - - - - 66,176,771.47
1,020,130.51 - - - - - 1,020,130.51
333,015.25 - - - - - 333,015.25
-117,028,525.00 -54,540,878.55 -1470,804,189.39542,373,592.94

- - - - - 476,962.30 476,962.30

- - - - - 519,654.78 519,654.78
67,529,917.2317,028,525.00 -54,540,878.55 -471,800,806.47/610,900,127.25

- - - - - 938,629.67 938,629.67

- - - - - 784,905.07 784,905.07

- - - - - 130,817.53 130,817.53

- - - - - 1,105,924.89 1,105,924.89

- - - - - 1,600.00 1,600.00

30

47



2013

- - - - - 195,746.00 195,746.00

- - - - - 3,157,623.16| 3,157,623.16
67,529,917.2317,028,525.00] -54,540,878.55 -1468,643,183.31607,742,504.09

2012 121 1-3 3 -1 1-5
31

36,093,391.32 - - - - - 36,093,391.32
374,790.91 - - - - - 374,790.91

- -22,910,990.4067,322,829.50 -1485,962,052.38576,195,872.28

- - - - -1 12,273,159.21 12,273,159.21

- - - - - 452,907.19 452,907.19

- - - - - 75,804.25 75,804.25

36,468,182.23 -22,910,990.4067,322,829.50 -1498,763,923.03625,465,925.16

- - - - - 438,506.98 438,506.98

- - - - - 742,004.93 742,004.93

- - - - - 123,667.46 123,667.46

- - - - - 875,930.38 875,930.38

- - - - - 1,600.00 1,600.00

- - - - - 390,358.07 390,358.07

- - - - - 2,572,067.82 2,572,067.82

36,468,182.23 -22,910,990.4067,322,829.50 -1496,191,855.21/622,893,857.34

31 4

7



2013

6.4.13.4.1.2

25
2012 12 31
2013 6 30
25 501,900.00 660,800.00
25 -496,000.00 -653,600.00
6.4.13.4.2
6.4.13.4.3
6.4.13.4.3.1
2013 6 30 2012 12 31
%
%
470,804,189.39 77.47 485,962,052.38 78.02
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2013

470,804,189.39 77.47 485,962,052.38 78.02
60%-95% 0-35%
5%
6.4.13.4.3.2
beta
2013 6 2012 12
30 31
-6,563,600.00 -6,916,900.00
-32,818,100.00 -34,584,600.00
10 -65,636,200.00 -69,169,200.00
beta 1.08 12 beta 1.11
6.4.14
87
7.1
%
1 470,804,189.39 77.07
470,804,189.39 77.07
2 71,569,403.55 11.72
71,569,403.55 11.72
3 - -
4 - _
67,196,901.98 11.00
1,329,632.33 0.22
610,900,127.25 100.00
7.2

33
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2013

()

A 18,392,760.44 3.03
B 1,085,051.24 0.18
c 379,954,961.39 62.52
D - -
E 8,266,022.13 1.36
E 17,824,610.45 2.93
G -— -
H - -
I 3,541,822.20 0.58
3 22,586,927.44 3.72
K - -
L - -
Y 12,757,295.00 2.10
N - -
O -— -
P - -
0 6,394,739.10 1.05
R - -
S - -

470,804,189.39 77.47

7.3

1 | 600867 2,519,818 37,520,090.02 6.17
2 | 600305 1,252,656 31,604,510.88 5.20
3 | 000625 2,926,170 27,184,119.30 4.47
4 | 601633 759,940 26,917,074.80 4.43
5 | 600837 2,407,988 22,586,927.44 3.72
6 | 000895 540,002 20,761,136.48 3.42
7 | 601965 2,039,310 18,863,617.50 3.10
8 | 000800 1,504,220 18,501, 906.00 3.04
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2013

9 002477 1,164,836 18,392,760.44 3.03
10 600703 916,531 18,000,668.84 2.96
11 002138 991,302 17,843,436.00 2.94
12 600267 1,371,888 17,450,415.36 2.87
13 600887 542,100 16,956,888.00 2.79
14 600486 441,175 15,494,066.00 2.55
15 600276 577,308 15,217,838.88 2.50
16 002450 459,597 12,859,524.06 2.12
17 600872 1,812,095 12,739,027.85 2.10
18 000731 1,446,068 12,016,825.08 1.98
19 002091 888,565 11,489,145.45 1.89
20 002185 1,215,333 9,394,524.09 1.55
21 000999 335,647 8,911,427.85 1.47
22 002140 333,173 8,266,022.13 1.36
23 300347 142,304 7,173,544 .64 1.18
24 002262 284,740 6,335,465.00 1.04
25 002415 178,219 6,298,259.46 1.04
26 000848 261,532 5,939,391.72 0.98
27 000581 174,102 5,813,265.78 0.96
28 600352 610,195 5,723,629.10 0.94
29 300215 365,668 5,583,750.36 0.92
30 300244 113,214 4,075,704.00 0.67
31 300261 422,664 3,550,377.60 0.58
32 300253 87,237 3,541,822.20 0.58
33 600557 104,560 2,776,068.00 0.46
34 600596 261,370 2,757,453.50 0.45
35 600763 85,290 2,319,035.10 0.38
36 600422 87,081 2,307,646.50 0.38
37 002007 95,082 2,146,951.56 0.35
38 600389 43,671 1,486,560.84 0.24
39 300005 125,512 1,197,384.48 0.20
40 300157 31,378 1,085,051.24 0.18
41 002273 47,864 880,218.96 0.14
42 600519 4,370 840,656.90 0.14
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2013

7.4

7.4.1 2% 20
1 600837 44,789,605.08 7.19
2 600048 43,000,054.94 6.90
3 002273 42,206,628.00 6.78
4 000625 40,614,050.00 6.52
5 000731 37,173,758.39 5.97
6 601788 33,391,417.87 5.36
7 600867 28,774,091.48 4.62
8 002138 26,809,116.83 4.30
9 601965 20,734,368.92 3.33
10 600596 20,283,112.10 3.26
11 600276 19,653,039.14 3.16
12 600703 17,852,575.83 2.87
13 600352 16,928,043.79 2.72
14 000525 16,561,286.33 2.66
15 002091 16,401,278.40 2.63
16 601601 16,207,010.60 2.60
17 000800 15,984,678.41 2.57
18 600872 15,840,511.90 2.54
19 600104 15,402,340.46 2.47
20 600805 14,935,789.76 2.40
21 000002 12,500,000.00 2.01
7.4.2 2% 20
1 600048 44,040,029.14 7.07
2 002273 44,003,322.75 7.06
3 000423 40,466,182.97 6.50
4 600837 32,186,820.17 5.17

36
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2013

5 601601 30,710,725.88 4.93
6 300347 30,211,351.04 4.85
7 601788 27,610,872.25 4.43
8 600389 27,311,363.52 4.38
9 600030 27,163,793.33 4.36
10 600587 26,929,692.86 4.32
11 002477 23,017,964.33 3.70
12 000731 21,971,026.24 3.53
13 600596 19,159,838.68 3.08
14 000525 18,734,933.42 3.01
15 601166 18,710,541.66 3.00
16 601318 18,418,893.51 2.96
17 600143 17,158,020.51 2.75
18 600694 16,729,436.68 2.69
19 000625 16,417,830.11 2.64
20 002588 15,981,083.42 2.57
21 600104 15,853,822.05 2.55
22 601633 14,845,085.76 2.38
23 600315 14,576,443.31 2.34
24 000895 14,076,540.61 2.26
25 600805 13,100,874.54 2.10
26 601628 12,613,676.62 2.03
27 601566 12,565,679.18 2.02
7.4.3

678,428,974.39

787,119,714.28

7.5

37
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2013

4 - -
5 - -
6 - -
7 71,569,403.55 11.78
8 - -
9 71,569,403.55 11.78

7.6
1 110003 163,500 17,028,525.00 2.80
2 113003 100,000 10,932,000.00 1.80
3 113001 104,910 10,502,540.10 1.73
4 113002 95,520 10,447,977.60 1.72
5 110016 73,650 8,896,920.00 1.46

7.7

7.8

7.9

7.9.1

7.9.2

7.10

7.10.1

38
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2013

7.10.2

7.10.3
1 333,015.25
2 -
3 -
4 476,962.30
5 519,654.78
6 -
7 -
8 -
9 1,329,632.33

7.10.4
1 110003 17,028,525.00 2.80
2 113003 10,932,000.00 1.80
3 113001 10,502,540.10 1.73
4 113002 10,447,977.60 1.72
5 110016 8,896,920.00 1.46
6 110017 8,123,493.00 1.34
7 110015 3,484,716.20 0.57
8 126729 1,938,189.85 0.32
9 110011 170,975.00 0.03
10 110018 44,066.80 0.01

7.10.5

7.10.6

39
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2013

88

8.1
()
30,005 20,708.64 199,483,338.27 32.10% 421,879,380.28 | 67.90%
8.2
89
1,048,618,365.29
2009 5 A6 H
745,782,289.92
244,802,831.50
369,222,402.87
621,362,718.55
1
2
810

10.1
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2013

10.2

2013 3 12

2013 3 29 2013 3 29

2013 4 13

2013 4 13

10.3

10.4

10.5

10.6

10.7

10.7.1

1 309,366,419.31 21.32% 278,415.73 21.21%
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2013

204,841,629.50 14.11% 186,487.33 14._21%
182,400,377.43 12.57% 166,057.39 12.65%
147,161,245.18 10.14% 133,976.03 10.21%
113,788,816.25 7.84% 101,112.98 7.70%
109,912,110.50 7.57% 100,063.47, 7.62%
94,327,898.74 6.50% 85,682.46 6.53Y%
78,620,899.26 5.42% 71,576.30 5.45%
63,163,804.74 4.35% 57,504.07 4.38%
54,435,701.42 3.75% 48,170.12 3.67%
39,212,670.05 2.70% 34,952.93 2._66%
29,586,433.23 2.04% 26,935.81 2.05%
20,176,264.94 1.39% 17,854.04 1.36%

4,299,466.60 0.30% 3,914.22 0.30%
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2013

2
10.7.2

285,442.97 0.28Y% -
12,090,581.90 11.76% -
8,520,373.40 8.29Y% -
9,971,873.79 9.70% -
32,890,569.10 32.00% -
39,020,539.20 37.97Y% -
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10.8

1

2013 5
2 2012 4

2013 19
3

2013 22
4

2013 23
5

2013 26
6

2013 26
7

2013 12
8

2013 26
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2013 26
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2013 26
11

2013 28
12

2013 29
13

2013 30
14

2013 13
15

2013 17
16 2013 1

2013 22
17

2013 25
18 2013 29
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19

2013 15
20
2013 19
21
2013 26
22
2013 27
811
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2
3
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2013

12.2

12.3
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