2014

2014 6 30



2014

11

2014

01

01

81

06

30

46

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 6
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 s 12
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 32
T L 32
T2 33
T3 34
TA 34
TS 38
76 38
T e 38
78 38
79 38
TA0 38
TAL 38
0 PP TP PR PP PP 39
B e 40



2014

B L 40
8.2 40
83 s 40
B0 bbbttt e 40
810 R R R R bt E ettt b e 41
10,0 e 41
10.2 41
10.3 41
10,4 e 41
10.5 41
106 41
10.7 41
10,8 ettt 43
Bl e 45
Bl Rt r e r e 45
L2 L ettt 45
L2 2 ettt r e 46
L2 3 ettt 46



2014

82
2.1
580007
580007
2010 6 29
57,974,513.50
2.2

GARP

200 *50%+
*25%

*50% *75%+

5 46




2014

2.3

021-50509888-8308

010-66105799

xuj@scfund.com.cn

custody@icbc.com.cn

021-50509666/400-821-0588

95588

021-50509888-8211

010-66105798

279 55
279 55
200135 100140
2.4
www.scfund.com.cn
2.5
279
83
3.1
3.1.1 (2014 1 1 - 2014 6 30 )
7,803,916.36
3,560,152.71
0.0548
5.47%
0.91%
3.1.2 (2014 6 30 )
-367,942.69
-0.0063




2014

57,606,570.81

0.994
3.1.3 (2014 6 30 )
4.95%
1
2
3
3.2
3.2.1
3.11% 0.98% 1.37% 0.68% 1.74% 0.30%
3.76% 1.04% 0.93% 0.75% 2.83% 0.29%
0.91% 1.32% | -0.86% 0.90% 1.77% 0.42%
9.35% 1.42% 9.46% 0.95% ~0.11% 0.47%
~3.96% 1.29% | -15.37% 1.06% 11.41% 0.23%
4.95% 1.26% |  -6.49% 1.09% 11.44% 0.17%
= 200 *50%+ *50%  *750+
*250
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2014

3.2.2

He BB T TR

29 76% -

24.80% |

19.84% |

14.88% |

9.92% |

4.96% |

0.00% |

-4.96% 1

-9.92% |

-14 8E% |

-19.84% |
1) ] i m - i) ] [} M w fe) [a1] — i w oo 1] - [} =] fex]
L8] - Lx] L= - L] - [} o - Lx] =] L] =] - [} =] Lx] [} - 3]
e} & o T i fur} - [V [l o - [ | [x] @ - | T i
o [} — o o ] [} - o ] ] [} — o [} [ ] [} — [ ] [} ]
a a o = - - - = o o o o [ ] ) o + + 4
S & 5 &5 ©§ & © 5 &5 § § B B B B § & & &© &8 B
(] L] (2] L] (] (] (2] [} (] (] (2] (] L] (] L] [} L] (] [} (] (]

[ 0 L T — NI 2 |
1. 2000 6 29
2. =75%* 200 ><50%+ ><50% +25%*
84
4.1
41.1
2003 82

2004 9 1



2014

2014 6 30 17
4
1
LOF 1 100
70
16 6 10 7
4.1.2
2012 10
- 7
27
2011 5




2014

100

LOF
2003 6
2005 8
2005 8
2006 6
2013 10
- 11
24
2006 7
2011 9
2012 8

4.2

4.3

4.3.1

2011

10

46




2014

4.3.2

4.4

4.4.1

10%

LED

4.4.2

300

0.994

11

46

7.08%

1.054

95%

7.69%



2014

0.91%

4.5

4.6

4.7

-0.86%

12

46

10%



2014

85

5.1
5.2
5.3
2014
86
6.1
2014 6 30
20014 6 30 2013 12 31
6.4.7.1 20,880,826.10 12,673,479.21
192,652.38 582,189.48
95,909.59 136,003.77
6.4.7.2 39,103,546.23 68,478,107.18

39,103,546.23

68,478,107.18

13
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2014

6.4.7.3 - -
6.4.7.4 - -
- 6,660,182.52
6.4.7.5 3,620.70 3,114.20
2,864.69 40,053.63
6.4.7.6 - -
60,279,419.69 88,573,129.99
20014 6 30 2013 12 31
6.4.7.3 - -
1,967,103.77 -
273,847.96 136,935.82
70,380.14 110,617.16
11,730.02 18,436.20
6.4.7.7 160,393.84 372,050.51
6.4.7.8 189,393.15 280,404.89
2,672,848.88 918,444 .58
6.4.7.9 57,974,513.50 88,995,696.24
6.4.7.10 -367,942.69 -1,341,010.83
57,606,570.81 87,654,685.41
60,279,419.69 88,573,129.99
2014 6 30 0.994 57,974,513.50
6.2
20014 1 1 2014 6 30
2014 1 1 2013 1 1
2014 6 30 2013 6 30
5,083,723.85 8,692,340.94

14
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2014

1. 59,642.21 67,008.73
6.4.7.11 59,642.21 67,008.73
2. “er 9,258,927.36 945,269.71
6.4.7.12 9,039,669.73 511,708.13
6.4.7.13 - -
6.4.7.13.1 - -
6.4.7.14 - -
6.4.7.15 - -
6.4.7.16 219,257.63 433,561.58
3. “€-771 6.4.7.17 -4,243,763.65 7,667,575.77
4. “_,, - -
5. “e.r 6.4.7.18 8,917.93 12,486.73
1,523,571.14 1,880,056.84
1 6.4.10.2.1 489,526.21 820,225.56
2 6.4.10.2.2 81,587.70 136,704.30
3 6.4.10.2.3 - -
4 6.4.7.19 754,261.44 724,877.69
5 - -
6 6.4.7.20 198,195.79 198,249.29
ez 3,560,152.71 6,812,284.10
e 3,560,152.71 6,812,284.10

6.3

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

88,995,696.24

-1,341,010.83

87,654,685.41

15
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2014

- 3,560,152.71 3,560,152.71
-31,021,182.74 -2,587,084.57 -33,608,267.31
5,917,138.76 116,466.63 6,033,605.39
-36,938,321.50 -2,703,551.20 -39,641,872.70
57,974,513.50 -367,942.69 57,606,570.81
2013 2013 6

127,583,083.71 -17,922,550.77 109,660,532.94
- 6,812,284.10 6,812,284.10
-21,552,442.74 1,451,050.53 -20,101,392.21
10,571,667.41 -467,879.14 10,103,788.27
-32,124,110.15 1,918,929.67 -30,205,180.48
106,030,640.97 -9,659,216.14 96,371,424 .83

6.1

6.4

16
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2014

6.4

6.4.1

6.4.2

6.4.3

6.4.4

6.4.5

6.4.5.1

6.4.5.2

6.4.5.3

6.4.6

XBRL

[2010]568

17

434,036,741.03

46

2010



2014

2004 1

[2005]102

1

2005

0.1%

6

13

2008

[2005]103

[2004]78

[2005]103

[2008]1

[1998]55

[2005]107

[2005]103

50%

18

[2012]85

46

9

19

20%

50

1 25%



2014

20%

6.4.7
6.4.7.1
2014
20,880,826.10
1-3 -
20,880,826.10
6.4.7.2
2014 6 30
37,962,243.38 39,103,546.23 1,141,302.85
37,962,243.38 39,103,546.23 1,141,302.85
6.4.7.3
6.4.7 .4
6.4.7.4.1
6.4.7.4.2

19

46




2014

6.4.7.5

2014 6 30

3,503.79

38.88

3,620.70

6.4.7.6

6.4.7.7

2014 6 30

160,393.84

160,393.84

6.4.7.8

2014 6 30

955.86

188,437.29

189,393.15

6.4.7.9

20

46



2014

2014 1 1 2014 6 30
88,995,696.24 88,995,696 .24
5,917,138.76 5,917,138.76
(¢ "" ) -36,938,321.50 -36,938,321.50
- / - -
/ - -
( II_II ) - -
57,974,513.50 57,974,513.50
1
2
6.4.7.10
853,601.96 -2,194,612.79 -1,341,010.83
7,803,916.36 -4,243,763.65 3,560,152.71
-2,755,418.84 168,334.27 -2,587,084.57
560,308.66 -443,842.03 116,466.63
-3,315,727.50 612,176.30 -2,703,551.20
5,902,099.48 -6,270,042.17 -367,942.69
6.4.7.11
2014 1 1 2014 6 30
55,527.90
3,142.60
971.71
59,642.21
6.4.7.12
6.4.7.12.1 E—

21
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2014

20014 1 1 2014 6 30

261,520,445.27

252,480,775.54

9,039,669.73

6.4.7.13

6.4.7.13.1

6.4.7.14
6.4.7.14.1

6.4.7.14.2 S

6.4.7.14.3 S

6.4.7.14.4 S

6.4.7.15

6.4.7.15.1 S

6.4.7.15.2 S

6.4.7.16

20014 1 1 2014 6 30

219,257.63

22 46




2014

219,257.63

6.4.7.17
2014 1 1 2014 6 30
1. -4,243,763.65
—_— -4,243,763.65
2. -
3. -
-4,243,763.65
6.4.7.18
2014 1 1 2014 6 30
8,725.30
192.63
8,917.93
6.4.7.19
20014 1 1 2014 6 30
754,261.44
754,261.44
6.4.7.20

2004 1 1 2014 6 30

23
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2014

39,671.58

148,765.71

358.50

400.00

9,000.00

198,195.79

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

2014 1 1 2014 6 30

2013 1 1 2013 6 30

198,228,250.60

40.56%

66,416,818.78

13.97%

24
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2014

6.4.10.1.2
6.4.10.1.3
2014 1 1 2014 6 30
176,164.20 40.29% 89,814.14 56.00%
2013 1 1 2013 6 30
60,311.18 14.10% 55,812.23 16.66%
1
2 1%o
6.4.10.2
6.4.10.2.1
2014 1 1 2014 6
2013 1 1 2013 6 30
30
489,526.21 820,225.56

25 46




2014

191,043.33 270,240.45
1.5%
X 1.5% /
6.4.10.2.2
2014 1 1 2014 6 30 2013 1 1 2013 6 30
81,587.70 136,704.30
0.25%
X 0.25% /
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
2010 - -
6 29

10,550,036.70

10,550,036.70

26 46




2014

6.4.10.4.2

6.4.10.5

20014 1 1

2014

6 30

2013

1 1 2013

6

30

20,880,826.10

55,527.90

20,777,168.64

63,453.85

6.4.10.6

6.4.11

6.4.11.1

6.4.12

6.4.12.1

6.4.12.2

6.4.12.3

6.4.12.3.1

6.4.12.3.2

2014 6

30

27 46



2014

6.4.13

6.4.13.1

20%

6.4.13.2

28

46

80%



2014

6.4.13.3

10%
10%

6.4.12

40%

6.4.13.4

6.4.13.4.1

29 46



2014

6.4.13.4.1.1
-1
1 1-3 1-5
2014 6 30

20,880,826.10 - - - -120,880,826.10
192,652.38 - - - -l 192,652.38
95,909.59 - - - - 95,909.59
- - - -39,103,546.2339,103,546.23
- - - - 3,620.70 3,620.70
- - - - 2,864.69 2,864.69
21,169,388.07 - - -39,110,031.62/60,279,419.69
- - - - 1,967,103.77| 1,967,103.77
- - - - 273,847.96) 273,847.96
- - - - 70,380.14 70,380.14
- - - - 11,730.02 11,730.02
- - - - 160,393.84 160,393.84
- - - - 189,393.15 189,393.15
- - - - 2,672,848.88 2,672,848.88
21,169,388.07 - - -36,437,182.7457,606,570.81

1 1-3 -1 [1-5

2013 12 31
12,673,479.21 - - - -12,673,479.21
582,189.48 - - - -|  582,189.48
136,003.77 - - - - 136,003.77
30 46



2014

- - -68,478,107.18/68,478,107.18
- - -| 6,660,182.52 6,660,182.52
- - - 3,114.20 3,114.20
- - - 40,053.63 40,053.63
13,391,672.46 - -75,181,457.5388,573,129.99
- - - 136,935.82] 136,935.82
- - - 110,617.16] 110,617.16
- - - 18,436.20 18,436.20
- - - 372,050.51 372,050.51
- - - 280,404.89 280,404.89
- - - 918,444.58  918,444.58
13,391,672.46 - -74,263,012.9587,654,685.41

6.4.13.4.1.2

6.4.13.4.2

6.4.13.4.3

6.4.13.4.3.1

31

46




2014

2014 6 30 2013 12 31
%
%
- 39,103,546.23 67.88 68,478,107.18 78.12
39,103,546.23 67.88 68,478,107.18 78.12
60%-95% 0-35%
5%
6.4.13.4.3.2
beta
2014 6 2013 12
30 31
1% -711,000.00 -1,048,700.00
5% -3,554,900.00 -5,243,500.00
10% -7,109,800.00 -10,487,000.00
beta 1.23 2013 beta 1.20, 2010 6 29
6.4.14
87
7.1
%
1 39,103,546.23 64 .87
39,103,546.23 64 .87
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2014

2 - -
3 - -
4 - _
5 - -

21,073,478.48 34.96
102,394.98 0.17
60,279,419.69 100.00

7.2
(%)
A -— -_—
B -— -—
C 29,108,296.23 50.53
D -— -—
E -— -—
= 1,581,250.00 2.74
G -— -—
H -— -—
I 8,414,000.00 14.61
J -— -_—
K -— -—
L -— -_—
M -— -—
N — -—
O -— -—
P -— -—
Q -— -_—
R -— -—
S -— -—
39,103,546.23 67.88

33
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2014

7.3

1 | 300303 169,007 3,108,038.73 5.40
2 | 002063 140,000 2,863,000.00 4.97
3 | 600261 260,000 2,568,800.00 4.46
4 | 601965 200,001 2,474,012.37 4.29
5 | 600703 100,000 2,343,000.00 4.07
6 | 002064 250,000 2,140,000.00 3.71
7 | 002185 180,000 2,012,400.00 3.49
8 | 600196 90,027 1,817,645.13 3.16
9 | 300183 50,000 1,800,000.00 3.12
10 | 002410 65,000 1,718,600.00 2.98
11 | 002005 200,000 1,674,000.00 2.91
12 | 002309 95,000 1,652,050.00 2.87
13 | 600352 100,000 1,615,000.00 2.80
14 | 600175 275,000 1,581,250.00 2.74
15 | 002223 65,000 1,576,250.00 2.74
16 | 002008 80,000 1,387,200.00 2.41
17 | 002313 100,000 1,239,000.00 2.15
18 | 300059 100,000 1,203,000.00 2.09
19 | 300219 80,000 1,080,000.00 1.87
20 | 600887 30,000 993,600.00 1.72
21 | 300017 13,000 829,400.00 1.44
22 | 300326 20,000 749,600.00 1.30
23 | 601222 30,000 677,700.00 1.18
7.4
7.4.1 2% 20
1 600196 6,042,058.60 6.89
2 002005 5,258,543.81 6.00
3 300207 5,014,462.72 5.72
4 000063 4,414,750.34 5.04
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2014

5 600089 4,215,219.99 4.81
6 300074 4,123,739.90 4.70
7 002115 3,949,045.52 4.51
8 600887 3,694,300.47 4.21
9 300303 3,420,918.03 3.90
10 601299 3,395,722.48 3.87
11 000581 3,377,118.99 3.85
12 601222 3,348,493.00 3.82
13 002309 3,331,030.38 3.80
14 002465 3,059,238.00 3.49
15 002639 3,005,409.00 3.43
16 002223 2,823,743.00 3.22
17 601231 2,731,406.70 3.12
18 300183 2,686,359.00 3.06
19 300054 2,686,088.75 3.06
20 300059 2,676,620.50 3.05
21 002063 2,594,509.98 2.96
22 300068 2,554,759.50 2.91
23 600418 2,523,600.00 2.88
24 600633 2,514,589.60 2.87
25 601799 2,440,658.67 2.78
26 002456 2,432,318.60 2.77
27 002368 2,378,461.00 2.71
28 002410 2,331,456.14 2.66
29 601965 2,324,783.98 2.65
30 000571 2,296,633.20 2.62
31 002219 2,286,337.50 2.61
32 600699 2,258,104.02 2.58
33 600079 2,217,281.28 2.53
34 000860 2,215,439.31 2.53
35 300195 2,197,200.86 2.51
36 300066 2,187,269.55 2.50
37 603000 2,132,064.00 2.43
38 300155 2,102,153.39 2.40
39 601318 2,049,401.75 2.34
40 600637 2,049,236.00 2.34
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2014

41 600597 2,046,477.90 2.33
42 600588 2,042,116.87 2.33
43 000811 2,016,930.96 2.30
44 600859 1,919,482.93 2.19
45 300309 1,900,730.63 2.17
46 002022 1,883,000.95 2.15
47 300157 1,882,957.00 2.15
48 600335 1,853,813.00 2.11
49 300002 1,828,642.00 2.09
50 600832 1,806,307.62 2.06
51 600718 1,802,560.50 2.06
52 002518 1,800,040.32 2.05
53 300128 1,756,952.99 2.00
7.4.2 2% 20
1 002022 5,390,103.30 6.15
2 600887 5,263,991.34 6.01
3 300207 5,161,725.50 5.89
4 600872 4,914,954 .96 5.61
5 000581 4,888,777.02 5.58
6 002005 4,715,880.60 5.38
7 600196 4,691,122.11 5.35
8 000063 4,522,676.48 5.16
9 000811 4,503,640.45 5.14
10 002465 4,414,873.04 5.04
11 300074 4,199,026.73 4.79
12 600089 4,125,046.26 4.71
13 603000 3,948,782.66 4.50
14 002115 3,863,287.10 4.41
15 600418 3,820,652.00 4.36
16 601299 3,544,183.76 4.04
17 002415 3,519,537.77 4.02
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2014

18 600587 3,476,536.81 3.97
19 600699 3,246,464.00 3.70
20 300128 3,227,750.10 3.68
21 300068 3,001,481.78 3.42
22 601222 2,978,067.83 3.40
23 601231 2,976,281.21 3.40
24 002309 2,940,481.90 3.35
25 002639 2,937,342.83 3.35
26 000400 2,885,800.98 3.29
27 300054 2,846,639.25 3.25
28 600406 2,734,648 .54 3.12
29 300274 2,720,090.60 3.10
30 002450 2,676,751.99 3.05
31 002292 2,676,526.21 3.05
32 600703 2,655,790.00 3.03
33 300115 2,570,445.25 2.93
34 601799 2,522,823.10 2.88
35 601965 2,483,640.16 2.83
36 002219 2,471,949.97 2.82
37 002368 2,444,255.00 2.79
38 300195 2,421,176.00 2.76
39 002456 2,395,071.47 2.73
40 600335 2,334,878.51 2.66
41 000571 2,270,366.80 2.59
42 300347 2,236,967.65 2.55
43 600535 2,235,000.00 2.55
44 002603 2,230,391.51 2.54
45 600633 2,222,621.54 2.54
46 000860 2,199,500.00 2.51
47 600832 2,074,500.00 2.37
48 600079 2,057,751.40 2.35
49 300155 2,048,222.00 2.34
50 300066 2,003,119.24 2.29
51 601318 1,953,409.41 2.23
52 600597 1,915,493.38 2.19
53 600588 1,864,216.40 2.13
54 600637 1,804,100.00 2.06
55 300309 1,803,169.90 2.06

37

46




2014

7.4.3

227,349,978.24

261,520,445.27

7.5

7.6

7.7

7.8

7.9

7.10
7.10.1

7.10.2

7.11
7.11.1

38
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2014

7.11.2

7.11.3

7.12

7.12.1

7.12.2

7.12.3

95,909.59

3,620.70
2,864.69

102,394.98

O 0N |~ W IN|F

7.12.4

7.12.5

7.12.6
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2014

88
8.1
()
5,766 10,054.55 522,210.10 0.90% 57,452,303.40 | 99.10%
8.2
8.3
89
2010 29 434,036,741.03
88,995,696.24
5,917,138.76
36,938,321.50
57,974,513.50
1
2

40

46




2014

810

10.1

10.2

10.3

10.4

10.5

10.6

10.7

10.7.1
2 198,228,250.60 40.56% 176,164.20 40.29%
1 87,391,851.07 17.88% 79,561.53 18.20%
1 48,006,608.75 9.82% 43,704.68 10.00%
1 42,408,186.94 8.68% 37,526.91 8.58%
1 39,544,203.55 8.09% 34,992.79 8..00%

41 46



2014

30,586,506.42 6.26% 27,287.13 6.24%
26,495,991.46 5.42% 23,446.24 5.36%
13,745,753.72 2.81% 12,514.01 2._86%
2,311,271.00 0.47% 2,045.25 0.47%
1
2
2
1
10.7.2
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2014

12.2
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