2014

2014 6 30
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11

2014

01

01

81

06

30

52

2014

8

22



2014

1.2
Bl et 2
L L s 2
L s 3
72O TE PP TP PP ST 5
2. L s 5
2 2 s 5
2. 3 s 5
2 s 6
2D s 6
B3 e 6
B L s 6
B2 s 7
B et r et r et r e 8
AL 8
42 s 10
43 10
4.4 1
45 1
4.6 12
AT 12
B s 13
5.1 13
52 13
53 13
B0 e ——————————————————————————— 13
B, 13
5.2 14
0.3 15
5.4 e 17
BT et 39
T L 39
T2 39
T3 40
TA 41
TS 43
76 43
T e 44
78 44
79 44
TA0 44
TAL 44
0 PP TP PR PP PP 44
B e 45



2014

B L 45
8.2 45
83 s 46
B0 bbbttt e 46
810 R R R R bt E ettt b e 46
10,0 e 46
10.2 46
10.3 46
10,4 e 47
10.5 47
106 47
10.7 47
10,8 ettt 49
Bl e 52
Bl Rt r e r e 52
L2 L ettt 52
L2 2 ettt r e 52
L2 3 ettt 52



2014

82

2.1
580005
580005
2009 5 6
338,200,417.17
2.2
65%* 300 +35%*
2.3

021-50509888-8308

010-66060069

xuj@scfund.com.cn

lifangfei@abchina.com

021-50509666/400-821-0588

95599

5 52




2014

021-50509888-8211

010-68121816

279 69
279 28
F9
200135 100031
2.4
www.scfund.com.cn
2.5
279
3.1
3.1.1 (2014 1 1 - 2014 6 30 )
55,738,191.76
-4,127,013.30
-0.0104
-0.96%
-0.19%
3.1.2 (2014 6 30 )
22,910,785.68
0.0677
370,971,978.04
1.0969
3.1.3 (2014 6 30 )
17.33%
1




2014

2

3

3.2

3.2.1
2.17% 0.57% 0.54% 0.51% 1.63% 0.06%
5.78% 0.63% 1.41% 0.57% 4.37% 0.06%
-0.19% 0.92% -3.25% 0.68% 3.06% 0.24%
12._15% 1.07% 0.01% 0.77% 12.14% 0.30%
5.33% 1.14% -14.34% 0.85% 19.67% 0.29%
15.66% 1.19% -14._.87% 0.95% 30.53% 0.24%
17.33% 1.17% -7.54% 0.95% 24 ._.87% 0.22%

=65%* 300 +35%*



2014

3.2.2

He S U T TR G R 5 1l 0l 487 L A2 i 2 46 11 Dy stz e 3ok LE

EERTCIR N N NN N S | AN S T DU N SN SO

L T e e | L, AL A

23.96% A

17.97% bt

11.98% -

5.99% {t-

0.00% 4

-5.99%

-11.98% -

7,870 et N

93.08% et bbb

2008-05-0G
2008-08-08
2010-02-12
2010-05-17
2010-08-19

10-11-21
2011-02-23

11-05-28
2011-08-30
2011-12-02

12-03-05
2012-06-07
2012-09-09
2013-03-16
2013-06-18
2013-09-20

2009-11-10
2012-12-12

20
20
20

|— N B TP B — bR L B M i

1 2000 5 6

2 =65%* 300 +35%*

84

4.1

41.1
2003 82

2004 9 1

2013-12-23

2014-03-27

2014-05-29



2014

2014 6 30 17

LOF 1 100

70

16 6 10 7

4.1.2

2012 4 6
2014 1 24 14.5

2009 8




2014

2014

1

9

7.5

2013

4.2

4.3

4.3.1

10

52




2014

4.3.2

4.4

4.4.1
2013

2014

4.4.2

-0.19%

4.5

2014

1.0969

-3.25%

11 52

95%

cc + 3

1.1669



2014

4.6

4.7

1000

60

2014

12

7.5%

52



2014

85

5.1
2014 1 2014 6 30
5.2
5.3
86
6.1
6 30
2014 6 30 2013 12 31
6.4.7.1 150,920,116.49 134,731,504.44
715,769.35 240,437.47
399,081.49 275,649.14
6.4.7.2 198,953,122.78 454,904,111.30
148,538,122.78 385,263,209.75

13

52




2014

50,415,000.00 69,640,901.55
6.4.7.3 - -
6.4.7.4 21,120,210.56 -
6.4.7.5 1,527,014.14 993,829.05
15,259.53 180,051.15
6.4.7.6 - -
373,650,574.34 591,325,582.55
2004 6 30 2013 12 31
6.4.7.3 - -
1,178,171.08 466,617.76
457,193.11 737,933.59
76,198.85 122,988.93
6.4.7.7 570,934.80 490,448.13
201,600.00 1,600.00
6.4.7.8 194,498.46 290,901.11
2,678,596.30 2,110,489.52
6.4.7.9 338,200,417.17 536,160,713.88
6.4.7.10 32,771,560.87 53,054,379.15
370,971,978.04 589,215,093.03
373,650,574.34 591,325,582.55
2014 6 30 1.0969 338,200,417.17
6.2
2014 1 1 2014 6 30

14

52




2014

2014 1 1 2013 1 1
2014 6 30 2013 6 30

3,209,515.11 102,031,354.84
1. 1,616,328.54 627,850.73
6.4.7.11 538,630.16 213,865.81
1,076,213.55 412,125.88
1,484.83 1,859.04
2. 61,346,453.80 75,000,723.28
6.4.7.12 65,253,166.89 68,483,775.27
6.4.7.13 -4,509,680.99 3,225,104.64
6.4.7.13.1 - -
6.4.7.14 - _
6.4.7.15 - -
6.4.7.16 602,967.90 3,291,843.37
3. <77 6.4.7.17 -59,865,205.06 26,236,072.95
4' “_,, - —
5. 6.4.7.18 111,937.83 166,707.88
7,336,528.41 7,981,409.04
1 6.4.10.2.1 3,211,203.79 4,726,467.85
2 6.4.10.2.2 535,200.61 787,744.69
3 6.4.10.2.3 - -
4 6.4.7.19 3,382,267.72 2,263,504.31
5 - -
6 6.4.7.20 207,856.29 203,692.19
<<_»> -4,127,013.30 94,049,945_.80
<c_»> -4,127,013.30 94,049,945_.80

6.3

2014 1 1 2014 6 30
2014 1 1 2014 6 30

15

52




2014

536,160,713.88

53,054,379.15

589,215,093.

03

-4,127,013.30

-4,127,013.

30

-197,960,296.71

-16,155,804.98

-214,116,101.

69

26,163,994.59

2,311,684.55

28,475,679.

14

-224,124,291.30

-18,467,489.53

-242,591,780.

83

338,200,417.17 32,771,560.87 370,971,978.04

2013 1 1 2013 6
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

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

16

52




2014

6.1 6.4

6.4

6.4.1

[2009]140

1,048,618,365.29

0-70%

300 +35%*

6.4.2

( s
XBRL 3 <

6.4.3

6.4.4

6.4.5

6.4.5.1

17

52

30%-80%

2009 5 6

5%

=65%*

)



2014

6.4.5.2
6.4.5.3
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

18 52



2014

[2012]85
1 1
50% 1 250%
20%
6.4.7
6.4.7.1
2014 6 30
150,920,116.49
1-3 -
150,920,116.49
6.4.7.2
2014 6 30

137,654,436.52

148,538,122.78

10,883,686.26

49,869,314.23

50,415,000.00

545,685.77

49,869,314.23

50,415,000.00

545,685.77

187,523,750.75

198,953,122.78

11,429,372.03

19

52




2014

6.4.7.3

6.4.7 .4
6.4.7.4.1
2014 6 30
21,120,210.56 -
21,120,210.56 -
6.4.7.4.2
6.4.7.5
2014 6 30
32,900.25
289.89
1,492,177.53
1,484.83
161.64
1,527,014.14
6.4.7.6
6.4.7.7
2014 6 30

570,724.24

210.56

20

52



2014

570,934.80
6.4.7.8
2014 30
1,101.77
193,396.69
194,498.46
6.4.7.9
2014 1 1 2014 30
536,160,713.88 536,160,713.88
26,163,994.59 26,163,994.59
( ) -224,124,291.30 -224,124,291.30
- / - -
/ - -
(") - -
338,200,417.17 338,200,417.17
1
2
6.4.7.10

-33,198,417.19

86,252,796.34

53,054,379.15

55,738,191.76

-59,865,205.06

-4,127,013.30

371,011.11 -16,526,816.09 -16,155,804.98
-284,360.11 2,596,044.66 2,311,684.55
655,371.22 -19,122,860.75 -18,467,489.53

22,910,785.68

9,860,775.19

32,771,560.87

21

52




2014

6.4.7.11

2004 1 1 2014 6 30

523,337.41

12,075.11

3,217.64

538,630.16

6.4.7.12
6.4.7.12.1 e
2004 1 1 2014 6 30
1,197,839,084.26
1,132,585,917.37
65,253,166.89
6.4.7.13
2014 1 1 2014 6 30
69,314,696.40
73,554,411.32
269,966.07
-4,509,680.99
6.4.7.13.1
6.4.7.14
6.4.7.14.1

22 52



2014

6.4.7.14.2

6.4.7.14.3
6.4.7.14.4
6.4.7.15
6.4.7.15.1
6.4.7.15.2
6.4.7.16
2004 1 1 2014 6 30

602,967.90

602,967.90
6.4.7.17

2014 1 1 2014 6 30

1. -59,865,205.06
— -64,324,400.60
— 4,459,195.54
2_ -
3. -

-59,865,205.06

23

52




2014

6.4.7.18

2004 1 1 2014 6 30

103,393.22

8,544.61

111,937.83

6.4.7.19

20014 1 1 2014 6 30

3,381,492.72

775.00

3,382,267.72

6.4.7.20

2004 1 1 2014 6 30

44,630.98

148,765.71

1,879.60

400.00

12,180.00

207,856.29

6.4.8

6.4.8.1

6.4.8.2

24

52




2014

6.4.9

6.4.9.1

6.4.9.2

6.4.10

6.4.10.1

6.4.10.1.1

2014 1 1

2014 6 30

2013 1 1 2013 6 30

189,845,302.94

8.80%

4,299,469.98

0.30%

6.4.10.1.2

6.4.10.1.3

2014 1 1

2014 6 30

25 52




2014

168,651.88 8.71% 32,136.53 5.63%
2013 1 1 2013 6 30
3,914.22 0.30% 3,914.22 0.35%
6.4.10.2
6.4.10.2.1
2014 1 1 2014 6
2013 1 1 2013 6 30
30
3,211,203.79 4,726,467.85
637,766.62 735,725.32
1.5%
X 1.5% /
6.4.10.2.2
2014 1 1 2014 6 30 2013 1 1 2013 6 30
535,200.61 787,744.69
0.25%

26

X 0.25% /

52




2014

6.4.10.2.3
6.4.10.3
6.4.10.4
6.4.10.4.1
2014 1 1 2014 6 (2013 1 1 2013 6 30
30
2009 - -
5 6
- 29,999,000.00
/ - -
- 29,999,000.00
6.4.10.4.2
6.4.10.5
2014 1 1 2014 6 30 2013 1 1 2013 6 30
150,920,116.49 523,337.41] 66,176,771.47 198,135.93
6.4.10.6

27 52




2014

6.4.11

6.4.11.1

6.4.12 2014 6 30

6.4.12.1 /

6.4.12.1.1

2014
2014 6
002727 7 2
25

12.20

12.20

2,152

26,254

.40|26,254 .40

6.4.12.2

2014
300025 6
16

2014
15.64 7
23

14.51

500,964

7,087,667.80

7,835,076.96

6.4.12.3

6.4.12.3.1

6.4.12.3.2

6.4.13

6.4.13.1

28

52




2014

6.4.13.2

6.4.13.3

29 52



2014

6.4.13.4

6.4.13.4.1

10%

10%

6.4.12

40%

30 52



2014

6.4.13.4.1.1
201
1 1-3 1-5
4
6
30
150,920,116.4 -| 150,920,116.4
9 9
715,769.35 - 715,769.35
399,081.49 - 399,081.49
-| 30,243,000. -| 148,538,122.7| 198,953,122.7

8

21,120,210.56

21,120,210.56

52



2014

1,527,014.14

1,527,014.14

15,259.53

15,259.53

173,155,177.

8

30,243,000.

0

20,172,000.

150,080,396.4
5

373,650,574.3
4

32

52



2014

1,178,171.08

1,178,171.08

457,193.11

457,193.11

76,198.85

76,198.85

570,934.80

570,934.80

201,600.00

201,600.00

33

52



2014

194,498.46

194,498.46

2,678,596.30

2,678,596.30

173,155,177.8| 30,243,000.0 20,172,000.0 - -| 147,401,800.1) 370,971,978.0
9 0 0 5 4
201
1-3 -1 1-5
3
12
31
134,731,504.4 - - - - -1 134,731,504.4
4 4
240,437.47 - - - - - 240,437.47
275,649.14 - - - - - 275,649.14
- - -| 61,058,419.2 8,582,482.3 385,263,209.7| 454,904,111.3
5 0 5 0

34

52



2014

993,829.05

993,829.05

180,051.15

180,051.15

135,247,591.

61,058,419.

2

8,582,482.

3

386,437,089.9
5

591,325,582.5
5

35

52



2014

- - 466,617.76 466,617.76
- - 737,933.59 737,933.59
- - 122,988.93 122,988.93
- - 490,448.13 490,448.13

36

52



2014

1,600.00

1,600.00

290,901.11

290,901.11

2,110,489.52

2,110,489.52

135,247,591.0 -| 61,058,419.2| 8,582,482.3 384,326,600.4| 589,215,093.0
5 5 0 3 3
6.4.13.4.1.2
25
2013 12 31
2014 6 30
25 34,900.00 603,600.00
37 52




2014

‘ 25 -34,800.00 -596,500.00
6.4.13.4.2
6.4.13.4.3
6.4.13.4.3.1
2014 6 30 2013 12 31
%
%
- 148,538,122.78 40.04 385,263,209.75 65.39
148,538,122.78 40.04 385,263,209.75 65.39
60%-95% 0-35%
5%
6.4.13.4.3.2
beta
2014 6 2013 12
30 31

38 52



2014

1%

-3,330,600.00

-6,281,600.00

S%

-16,652,900.00

-31,408,100.00

10%

-33,305,900.00

-62,816,200.00

beta 0.90 2013 beta 1.07

6.4.14
87
7.1
%

1 148,538,122.78 39.75
148,538,122.78 39.75
2 50,415,000.00 13.49
50,415,000.00 13.49
3 _ _
4 - _
5 21,120,210.56 5.65
151,635,885.84 40.58
1,941,355.16 0.52
373,650,574.34 100.00

7.2
(D)
A 47,080,036.24 12.69
B - -
C 84,788,152.65 22.86
D - -
E - -
F 26,254.40 0.01
G - -

39 52




2014

1 16,643,679.49 4.49
J - -
K - -
L - -
M - -
N - -
0 - -
P - -
0 - -
R - -
S - -
148,538,122.78 40.04
7.3

1 000592 2,229,200 18,680,696.00 5.04
2 002194 1,268,878 16,178,194.50 4.36
3 002299 1,356,800 15,725,312.00 4.24
4 000911 1,507,297 14,063,081.01 3.79
5 002115 1,985,591 13,382,883.34 3.61
6 002458 1,487,562 12,674,028.24 3.42
7 300136 438,017 11,795,797.81 3.18
8 002364 639,810 11,395,016.10 3.07
9 600737 | XD 1,950,458 9,323,189.24 2.51
10 300312 378,539 8,808,602.53 2.37
11 002231 1,074,533 8,649,990.65 2.33
12 300025 500,964 7,835,076.96 2.11
13 002727 2,152 26,254.40 0.01

40 52




2014

7.4

7.4.1 2% 20
1 600398 36,339,447.22 6.17
2 300146 25,491,190.76 4.33
3 603288 24,900,572.70 4.23
4 600587 22,259,263.86 3.78
5 600690 21,570,867.93 3.66
6 600839 XD 21,186,825.00 3.60
7 600699 20,115,664.04 3.41
8 300267 19,952,173.58 3.39
9 000530 19,799,413.45 3.36
10 000063 18,893,034.62 3.21
11 000592 17,900,296.88 3.04
12 002194 17,438,108.05 2.96
13 000811 17,030,666.63 2.89
14 002115 16,420,727.11 2.79
15 000625 15,653,420.39 2.66
16 600016 15,180,833.05 2.58
17 002299 14,672,980.80 2.49
18 000651 14,536,906.03 2.47
19 000911 14,460,263.10 2.45
20 600315 14,108,179.90 2.39
21 600597 13,318,218.34 2.26
22 600418 13,215,781.00 2.24
23 601318 13,203,384.63 2.24
24 600737 12,948,446.27 2.20
25 601965 12,918,547.12 2.19
26 002458 12,816,210.61 2.18
27 300136 12,584,313.31 2.14
28 300025 12,395,119.58 2.10
29 002570 12,255,335.79 2.08
30 002231 12,099,608.01 2.05
31 000961 12,071,532.58 2.05

41

52




2014

32 300134 11,801,426.07 2.00
7.4.2 2% 20
1 601965 36,738,581.31 6.24
2 600398 34,207,169.54 5.81
3 600867 27,854,039.25 4.73
4 300267 26,805,287.16 4.55
5 000895 25,661,380.41 4.36
6 600276 25,642,659.70 4.35
7 300146 25,380,225.46 4.31
8 601633 24,893,889.25 4.22
9 000530 24,720,700.16 4.20
10 600839 XD 24,415,332.56 4.14
11 601318 24,228,906.84 411
12 600887 24,164,082.53 4.10
13 000811 23,853,362.21 4.05
14 000800 23,496,149.51 3.99
15 603288 23,271,620.07 3.95
16 600587 22,148,064.83 3.76
17 600597 21,003,182.36 3.56
18 600196 20,993,613.89 3.56
19 000651 20,665,678.44 3.51
20 600699 20,521,807.91 3.48
21 002415 20,234,489.02 3.43
22 600690 19,264,639.17 3.27
23 300134 18,092,188.81 3.07
24 000063 17,838,711.94 3.03
25 000625 16,084,310.47 2.73
26 600016 15,909,467.27 2.70
27 601628 15,498,549._47 2.63
28 600079 15,436,738.81 2.62
29 600872 14,283,897.92 2.42
30 600418 14,209,897.47 2.41
31 600315 13,568,438.75 2.30

42

52




2014

32 000961 12,507,553.05 2.12
33 002570 12,274,685.83 2.08
34 600535 11,897,060.09 2.02
7.4.3
960,185,231.00
1,197,839,084.26
7.5
1 - -
2 - -
3 - -
4 - _
5 50,415,000.00 13.59
6 - -
7 - -
8 - -
9 50,415,000.00 13.59
7.6
1 041354064 13 200,000 20,172,000.00 5.44
CP002
2 041372006 |13 200,000 20,168,000.00 5.44
CP001
3 041351039 13 100,000 10,075,000.00 2.72
CP001

43 52




2014

7.7

7.8

7.9

7.10
7.10.1

7.10.2

7.11
7.11.1

7.11.2

7.11.3

7.12

7.12.1

7.12.2

44 52



2014

7.12.3
1 399,081.49
2 -
3 -
4 1,527,014.14
5 15,259.53
6 -
7 -
8 -
9 1,941,355.16
7.12.4
7.12.5
7.12.6
88
8.1
()
22,367 15,120.51 31,575,844 .81 9.34% 306,624,572.36 | 90.66%
8.2

45 52




2014

8.3
89
20090 5 6 1,048,618,365.29
536,160,713.88
26,163,994.59
224,124,291.30
338,200,417.17
1
2
810
10.1
10.2
10.3

46 52



2014

10.4

10.5

10.6

10.7

10.7.1

479,196,246.93 22.21% 436,260.06] 22.53%
330,846,607.28 15.33% 292,766.46 15.12%
189,845,302.94 8.80% 168,651.88 8.71%
178,791,127.76 8.29% 158,212.52 8.17%
155,889,925.08 7.22% 141,923.75 7.33%
154,272,588.75 7.15% 140,449.34 7.25Y%
142,955,844.01 6.62% 126,501.66 6.53%
135,392,522.61 6.27% 123,261.42 6.36%
133,429,642.24 6.18% 118,072.10 6.10%
72,248,460.20 3.35% 63,932.91 3.30%
71,269,158.30 3.30% 64,882.85 3.35%
39,888,583.80 1.85% 35,297.26 1.82%
32,518,247.78 1.51% 28,775.62 1.49%
24,811,341.91 1.15% 22,588.60 1.17%
14,828,689.27 0.69% 13,500.32 0.70%

1,813,772.00 0.08% 1,651.21 0.09%
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2014

10.7.2

824,779.50 1.66% - - -

47,933,222.00 96.36% - - -

984,763.12 1.98% - - -
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