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1.2
Bl et 2
L L s 2
L s 3
72O TE PP TP PP ST 5
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2 s 6
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B3 e 6
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AL 8
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4.6 12
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B0 e ——————————————————————————— 14
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T2 35
T3 35
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2014

B L 42
8.2 42
83 s 42
B0 bbbttt e 43
810 R R R R bt E ettt b e 43
10,0 e 43
10.2 43
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10,4 e 43
10.5 43
106 44
10.7 44
10,8 ettt 44
Bl e 47
Bl Rt r e r e 47
L2 L ettt 47
L2 2 ettt r e 47
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2014

82
2.1
580009
580009
2013 1 30
62,864,571.22
2.2
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2014

2.3

021-50509888-8308 95559
xuj@scfund.com.cn t_wang@bankcomm. com
021-50509666/400-821-0588 | 95559

021-50509888-8211

021-62701216

279 188
279 188
200135 200120
2.4
www.scfund.com.cn
2.5
279
83
3.1
3.1.1 (2014 1 1 - 2014 6 30 )
5,412,820.81
3,112,924.33
0.0489
4.14%
5.05%
3.1.2 (2014 6 30 )

10,826,971.53

0.1722




2014

74,464,798.39

1.185
3.1.3 (2014 6 30 )
18.50%
1
2
3 2013 1 30
3.2
3.2.1
4.22% 1.18% 0.41% 0.47% 3.81% 0.71%
3.77% 1.14% 1.49% 0.53% 2.28% 0.61%
5.05% 1.36% |  -2.62% 0.62% 7.67% 0.74%
20.30% 1.36% |  -1.23% 0.71% 21.53% 0.65%
18.50% 1.22% | -11.55% 0.77% 30.05% 0.45%
=60%h>< 300  +40%><
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4.1

4.1.1

2013-01-30
2013-02-24
2013-03-21
2013-04-15
2013-05-10
13-05-04
2013-05-29
13-07-24
2013-08-18
13-09-12
2013-10-07
2013-11-01
2013-11-26
13-12-21
2014-01-15
2014-02-09
2014-03-06
2014-03-31
2014-04-25
2014-05-20
2014-06-14

20
20
20
20
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2013 1 30
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2003 82

2004 9 1



2014

2014 6 17 5
4
LOF 1 100
70
16 6 10 7
4.1.2
2004 2
2013 1
- 10
30




2014

2013 3
2013 8 1
- 10.5
2007
1 2009 5
2013 12
- 7.5
24
2009 5

10
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2014

4.2

4.3

4.3.1

4.3.2

11

47

95%




2014

4.4

4.4.1
A 2048.33

-3.2% -3.72% 7.69%

2014

4.4.2
1.185 1.185

5.05% -2.62%

4.5

5 6

I1PO 1PO

LED

4.6
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2014

4.7

10%

85

5.1
2014

5.2
2014
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2014

5.3

2014

86
6.1
2014 6 30

2014 6 30 2013 12 31
6.4.7.1 9,227,239.76 15,470,268.17
89,231.49 78,045.81
53,242.53 70,534.54
6.4.7.2 65,087,045.76 53,569,665.00
59,060,045.76 47,593,665.00
6,027,000.00 5,976,000.00
6.4.7.3 - -
6.4.7.4 - -
888,848.33 -
6.4.7.5 152,456.99 16,888.53
1,085.50 52,596.24
6.4.7.6 - -
75,499,150.36 69,257,998.29

2014 6 30 2013 12 31

14

47




2014

6.4.7.3 - -
516,234.24 -
177,261.35 167,781.06
88,410.93 87,595.72
14,735.14 14,599.29
6.4.7.7 98,193.51 20,142.02
6.4.7.8 139,516.80 280,632.32
1,034,351.97 570,750.41
6.4.7.9 62,864,571.22 60,867,929.59
6.4.7.10 11,600,227.17 7,819,318.29
74,464,798.39 68,687,247.88
75,499,150.36 69,257,998.29

2014 6 30 1.185 62,864,571.22

6.2
2014 1 1 2014 6 30
2013 1 30 (
2014 1 1 .
2014 6 30

2013 6 30
4,473,434.61 1,830,336.40
1 227,688.34 1,534,469.99
6.4.7.11 88,918.36 552,825.48
138,769.98 58,702.03
- 922,942.48
2. 2> 6,529,346.20 ~116,794.06
6.4.7.12 6,047,687.80 -291,743.89
6.4.7.13 - -
6.4.7.13.1 - -
6.4.7.14 - -
6.4.7.15 - -

15

47




2014

6.4.7.16 481,658.40 174,949.83
3. “€-7716.4.7.17 -2,299,896.48 -73,368.78
4. “_,, - -
5. “e.2? 6.4.7.18 16,296.55 486,029.25
1,360,510.28 2,142,183.87
1 6.4.10.2.1 561,114.37 1,363,957.75
2 6.4.10.2.2 93,519.09 227,326.31
3 6.4.10.2.3 - -
4 6.4.7.19 557,501.60 426,098.67
5 - -
6 6.4.7.20 148,375.22 124,801.14
ez 3,112,924 .33 -311,847.47
o7 3,112,924.33 -311,847.47

6.3

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

60,867,929.59 7,819,318.29 68,687,247.88
- 3,112,924 .33 3,112,924 .33
1,996,641.63 667,984.55 2,664,626.18
19,848,511.43 4,255,743.20 24,104,254.63
-17,851,869.80 -3,587,758.65 -21,439,628.45

16

47




2014

62,864,571.22

11,600,227.17

74,464,798.39

2013 1 30 ( ) 2013 6 30
464,106,738.16 - | 464,106,738.16
- ~311,847.47 ~311,847.47

-374,196,636.68

-1,069,621.22

-375,266,257.90

13,505,589.34

48,958.91

13,554,548.25

-387,702,226.02

-1,118,580.13

-388,820,806.15

89,910,101.48

-1,381,468.69

88,528,632.79

2013
6.1 6.4
6.4
6.4.1
2013 1 30

1 30

[2012]1035

17 47

464,106,738.16




2014

30%-80%
80%
20%-70% 5%

3%

6.4.2

( [ X9 ,,)
XBRL 3 < >

6.4.3

6.4.4

6.4.5

6.4.5.1

6.4.5.2

6.4.5.3

6.4.6

2007 5 30 0.1%

2007 5 30 C ) 0.1%
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2014

0.3%
2008 4 24
0.3% 0.1%
2008 9 19
0.1%

[2005]103

[2004]78

, 2004 1 1

[2005]103

[2008]1

[1998]55

20%

[2005]107
2005 6 13
[2005]102 50

[2005]103

[2012]85

19 47



2014

1 1
50% 1 25%
20%
6.4.7
6.4.7.1
2014 30
9,227,239.76
1-3 -
9,227,239.76
6.4.7.2
2014 6 30
56,116,803.08 59,060,045.76 2,943,242 .68
6,171,533.92 6,027,000.00 -144,533.92
6,171,533.92 6,027,000.00 -144,533.92
62,288,337.00 65,087,045.76 2,798,708.76
6.4.7.3

20

47




2014

6.4.7 .4
6.4.7.4.1
6.4.7.4.2
6.4.7.5
2014 6 30
3,662.28
36.32
148,736.88
21.51
152,456.99
6.4.7.6
6.4.7.7
2014 6 30
98,193.51
98,193.51
6.4.7.8
2014 6 30
668.08

21 47




2014

138,848.72

139,516.80

6.4.7.9
2014 1 1 2014 6 30
60,867,929.59 60,867,929.59
19,848,511.43 19,848,511.43
(" ) -17,851,869.80 -17,851,869.80
/ - -
( - -
62,864,571.22 62,864,571.22
1
2
6.4.7.10
5,779,606.76 2,039,711.53 7,819,318.29
5,412,820.81 -2,299,896.48 3,112,924.33
-365,456.04 1,033,440.59 667,984.55
3,526,605.66 729,137.54 4,255,743.20
-3,892,061.70 304,303.05 -3,587,758.65
10,826,971.53 773,255.64 11,600,227.17
6.4.7.11
2014 1 1 2014 6 30
85,653.89

2,647.86

22




2014

616.61

88,918.36

6.4.7.12

6.4.7.12.1

2014 1 1 2014 6 30

182,121,721.95

176,074,034.15

6,047,687.80

6.4.7.13

6.4.7.13.1

6.4.7.14
6.4.7.14.1

6.4.7.14.2

6.4.7.14.3

6.4.7.14.4

6.4.7.15

6.4.7.15.1

23
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2014

6.4.7.15.2

6.4.7.16
20014 1 1 2014 6 30
481,658.40
481,658.40
6.4.7.17
2004 1 1 2014 6 30
1. -2,299,896.48
— -2,350,896.48
- 51,000.00
2. -
3. -
-2,299,896.48
6.4.7.18
2004 1 1 2014 6 30
14,972.03
1,324.52
16,296.55
6.4.7.19

2014 1 1 2014 6 30

557,501.60

24
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2014

557,501.60

6.4.7.20
2014 1 1 2014 6 30
39,671.58
99,177.14
126.50
400.00
9,000.00
148,375.22
6.4.8
6.4.8.1
6.4.8.2
6.4.9
6.4.9.1

6.4.9.2

25

47



2014

6.4.10
6.4.10.1
6.4.10.1.1
2013 1 30 ( )
2014 1 1 2014 6 30
2013 6 30
248,299,068.52 66.74% 137,295,306.47 45.72%
2013 1 30 ( )
2014 1 1 2014 6 30
2013 6 30
- - 6,171,533.92 47 .45%
2013 1 30 ( )
2014 1 1 2014 6 30
2013 6 30
- - 700,000,000.00 100.00%
6.4.10.1.2
6.4.10.1.3

26
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2014

2014 1 1 2014 6 30

220,039.15 66.14% 66,477.73 67.70%
2013 1 30 ( ) 2013 6 30
122,414.03 45.20% 100, 966.96 45.99%
1
2 1%o
6.4.10.2
6.4.10.2.1
2014 1 1 2014 6 2013 1 30 ( )
30 2013 6 30
561,114.37 1,363,957.75
51,531.64 108,446.46
1.5%
X 1.5% /
6.4.10.2.2
2013 1 30 (
2014 1 1 2014 6 30
) 2013 6 30
93,519.09 227,326.31

27 47




2014

6.4.10.2.3

6.4.10.3

6.4.10.4

6.4.10.4.1

6.4.10.4.2

6.4.10.5

0.25%

X 0.25% /

2014

1 1

2014

30

2013 1 30 ( ) 2013
6 30

9,227,239.76

85,653.89 17,720,916.21 526,798.40

6.4.10.6

6.4.11

6.4.11.1

28

47



2014

6.4.12 20014 6 30

6.4.12.1 /

6.4.12.2

2014 2014
002306 6 5.86 7
23 29

6.13

1,001,400

6,153,768.00

5,868,204.00

6.4.12.3

6.4.12.3.1

6.4.12.3.2

6.4.13

6.4.13.1

29
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2014

6.4.13.2

6.4.13.3

10%
10%

6.4.12

30 47



2014

40%
( )
6.4.13.4
6.4.13.4.1
6.4.13.4.1.1
1 1-3 3 -1 |15
2014 6 30
9,227,239.76 - - - - 9,227,239.76
89,231.49 - - - - 89,231.49
53,242.53 - - - - 53,242.53

6,027,000.00

59,060,045.76

65,087,045.76

- - - -| 888,848.33 888,848.33
- - - -|  152,456.99] 152,456.99
- - - - 1,085.50 1,085.50

31 47



2014

9,369,713.78 -16,027,000.00 -60,102,436.58(75,499,150.36

- - - - 516,234.24 516,234.24

- - - - 177,261.35 177,261.35

- - - - 88,410.93 88,410.93

- - - - 14,735.14 14,735.14

- - - - 98,193.51 98,193.51

- - - - 139,516.80] 139,516.80

- - - -1 1,034,351.97] 1,034,351.97

9,369,713.78 -16,027,000.00 -59,068,084.61[74,464,798.39
1 1-3 3 -1 1-5

2013 12 31

15,470,268.17 - - - -115,470,268.17

78,045.81 - - - - 78,045.81

70,534.54 - - - - 70,534.54

- -5,976,000.00 -47,593,665.0053,569,665.00

- - - - 16,888.53 16,888.53

- - - - 52,596.24 52,596.24

15,618,848.52 -5,976,000.00 -147,663,149.77/69,257,998.29

- - - - 167,781.06] 167,781.06

- - - - 87,595.72 87,595.72

- - - - 14,599.29 14,599.29

- - - - 20,142.02 20,142.02

32 47



2014

280,632.32

280,632.32

570,750.41

570,750.41

15,618,848.52

5,976,000.00 -

47,092,399.36

68,687,247.88

6.4.13.4.1.2
25
2013 12 31
2014 6 30
25 6,900.00 13,600.00
25 -6,800.00 -13,600.00
6.4.13.4.2
6.4.13.4.3
6.4.13.4.3.1
2014 6 30 2013 12 31
%
%
59,060,045.76 79.31 47,593,665.00 69.29

33 47




2014

59,060,045.76 79.31 47,593,665.00 69.29
1 30%-80%
80%
20 70%
5% 3%
2 2013 1 30
6.4.13.4.3.2
beta
2014 6 2013 12
30 31
1% -966,700.00 -527,700.00
5% -4,833,500.00 -2,638,300.00
10% -9,667,000.00 -5,276,600.00
beta 1.30 2013 0.77
6.4.14
87
7.1
%
1 59,060,045.76 78.23
59,060,045.76 78.23
2 6,027,000.00 7.98
6,027,000.00 7.98
3 - -
4 - -
34 47



2014

5 -
9,316,471.25 12.34
1,095,633.35 1.45
75,499,150.36 100.00

7.2
()
A -— -—
B 5,076,224.00 6.82
C 33,983,611.61 45.64
D -— -_—
E -— -_—
F 6,476,708.00 8.70
G -— -—
H 5,868,204.00 7.88
| 818,000.00 1.10
J — -—
K 5,417,352.15 7.28
L -— -—
M -— -_—
N -— -—
O -— -—
P -— -—
Q -— -
R -— -_—
S 1,419,946.00 1.91
59,060,045.76 79.31

7.3
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2014

1 | 300306 240,750 6,839,707.50 9.19
2 | 300309 325,899 6,560,346.87 8.81
3 | 600175 1,126,384 6,476,708.00 8.70
4 | 002306 1,001,400 5,868,204.00 7.88
5 | 600266 721,845 5,392,182.15 7.24
6 | 002207 401,600 5,076,224.00 6.82
7 | 600261 471,833 4,661,710.04 6.26
8 | 300296 173,000 2,868,340.00 3.85
9 | 300303 130,000 2,390,700.00 3.21
10 | 300338 129,000 2,261,370.00 3.04
11 | 002048 151,633 2,259,331.70 3.03
12 | 600081 141,300 1,962,657.00 2.64
13 | 002550 79,530 1,538,905.50 2.07
14 | 600777 163,400 1,419,946.00 1.91
15 | 300066 98,588 1,232,350.00 1.65
16 | 300232 46,700 1,079,237.00 1.45
17 | 002063 40,000 818,000.00 1.10
18 | 002636 31,600 328,956.00 0.44
19 | 600340 1,000 25,170.00 0.03
7.4
7.4.1 2% 20
1 600175 6,717,196.20 9.78
2 600266 6,673,546.49 9.72
3 300309 6,510,949.26 9.48
4 600261 6,301,090.72 9.17
5 002306 6,153,768.00 8.96
6 600633 5,841,509.07 8.50
7 300306 5,821,105.09 8.47
8 300232 5,697,243.52 8.29
9 002449 4,504,628.68 6.56
10 | 002207 4,472,257.26 6.51
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2014

11 002005 4,306,629.48 6.27
12 600340 4,239,977.12 6.17
13 300074 3,924,996.32 5.71
14 600739 3,780,720.10 5.50
15 600030 3,710,637.00 5.40
16 300296 3,479,196.20 5.07
17 600158 2,991,894.21 4.36
18 601700 2,655,192.00 3.87
19 600522 2,528,953.80 3.68
20 600824 2,474,355.20 3.60
21 002605 2,440,439.50 3.55
22 000587 2,439,074.22 3.55
23 300113 2,398,673.62 3.49
24 002654 2,372,451.00 3.45
25 600869 2,361,792.00 3.44
26 002018 2,266,803.80 3.30
27 000987 2,253,225.10 3.28
28 002148 2,216,845.90 3.23
29 300079 2,206,513.00 3.21
30 002064 2,198,382.92 3.20
31 300219 2,182,605.32 3.18
32 600770 2,148,573.26 3.13
33 300338 2,096,647.82 3.05
34 600880 2,095,873.95 3.05
35 600240 2,082,415.00 3.03
36 000651 2,038,948.06 2.97
37 002048 1,999,267.33 2.91
38 002396 1,997,260.00 2.91
39 300136 1,975,937.75 2.88
40 600594 1,879,100.00 2.74
41 000571 1,876,000.00 2.73
42 600081 1,799,792.00 2.62
43 601965 1,730,135.39 2.52
44 300183 1,701,470.55 2.48
45 002261 1,644,500.00 2.39
46 300323 1,625,135.00 2.37
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2014

47 000513 1,620,262.10 2.36
48 300207 1,575,762.37 2.29
49 600406 1,521,562.00 2.22
50 300039 1,503,233.00 2.19
51 002219 1,472,682.05 2.14
52 002007 1,448,217.51 2.11
53 300150 1,440,594.00 2.10
54 300080 1,429,090.00 2.08
55 300303 1,428,096.92 2.08
56 300025 1,427,600.00 2.08
57 600270 1,397,615.00 2.03
58 300318 1,390,940.00 2.03
7.4.2 2% 20
1 600703 5,321,320.93 7.75
2 300232 5,135,217.21 7.48
3 600633 5,091,127.10 7.41
4 600340 4,742,966.70 6.91
5 002449 4,589,294 .33 6.68
6 002005 4,365,770.80 6.36
7 300074 4,062,250.77 5.91
8 600739 3,514,069.00 5.12
9 600030 3,507,272.59 5.11
10 002415 3,455,076.64 5.03
11 600158 3,254,771.00 4.74
12 002064 3,205,570.66 4.67
13 600880 2,812,508.25 4.09
14 600872 2,808,215.78 4.09
15 300219 2,802,011.00 4.08
16 601965 2,734,541.57 3.98
17 300183 2,672,445.76 3.89
18 601700 2,464,406.00 3.59
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2014

19 002241 2,449,870.94 3.57
20 600522 2,445,145.00 3.56
21 600867 2,425,275.00 3.53
22 600824 2,405,564.32 3.50
23 002396 2,348,724 .35 3.42
24 002654 2,339,796.67 3.41
25 300113 2,315,891.92 3.37
26 000987 2,270,769.66 3.31
27 002605 2,231,414.00 3.25
28 600240 2,124,460.00 3.09
29 600770 2,114,497 .48 3.08
30 002063 2,095,297.13 3.05
31 002148 2,083,899.00 3.03
32 300128 2,078,732.76 3.03
33 300079 2,070,842.00 3.01
34 000651 2,014,980.00 2.93
35 000571 2,005,613.31 2.92
36 600869 1,990,632.95 2.90
37 300136 1,990,391.42 2.90
38 000587 1,955,146.00 2.85
39 002219 1,946,677.27 2.83
40 000513 1,896,423.00 2.76
41 600594 1,735,275.00 2.53
42 300025 1,724,977.50 2.51
43 002018 1,724,153.33 2.51
44 300080 1,697,954.67 2.47
45 002185 1,636,515.04 2.38
46 002261 1,628,097.02 2.37
47 002104 1,620,187.00 2.36
48 000915 1,495,200.00 2.18
49 002007 1,493,211.00 2.17
50 300039 1,486,687.97 2.16
51 601012 1,483,152.22 2.16
52 300318 1,478,753.00 2.15
53 300323 1,466,256.50 2.13
54 300207 1,465,156.18 2.13
55 600270 1,415,007.23 2.06
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7.4.3

189,891,311.39

182,121,721.95

7.5

WiIN |-

6,027,000.00

Ol N|o|0| B>~

6,027,000.00

8.09

7.6

1 112054

11

60,000

6,027,000.00

8.09

7.7

7.8

7.9

40
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2014

7.10
7.10.1

7.10.2

7.11
7.11.1
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