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3.1
3.1.1 2011 2010 2009
-16,147,813.49 141,083,077.34 527,166,520.47
-746,469,350.21 483,681,010.33 900,382,428.09
-0.2187 0.1374 0.2261
-23.99% 17.88% 39.00%
3.1.2 2011 2010 2009
-0.3193 -0.3149 -0.3561
2,343,433,246.78 3,098,535,459.66 2,806,194,493.80
0.6940 0.9130 0.7745
1
2
3
3.2
3.21
-8.26% 1.26% -5.44% 0.94% -2.82% 0.32%
-15.68% 1.21% -14.74% 0.91% -0.94% 0.30%
-23.99% 1.18% -15.58% 0.87% -8.41% 0.31%
24.55% 1.33% 23.09% 1.11% 1.46% 0.22%
31.96% 1.61% 19.36% 1.41% 12.60% 0.20%
178.61% 1.49% 118.87% 1.29% 59.74% 0.20%
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7.1
2011 12 31

2011 12 31 2010 12 31
334,097,607.46 339,304,485.08
2,748,884.26 3,167,756.78
1,844,863.00 1,692,578.01
1,833,617,634.10 2,721,841,056.42
1,787,596,338.50 2,675,998,105.82
46,021,295.60 45,842,950.60
179,100,788.65 -
419,828.72 98,469.42
73,118.15 52,073,423.61
2,351,902,724.34 3,118,177,769.32

2011 12 31 2010 12 31
- 8,658,824.42
423,982.92 2,475,730.31
3,090,289.98 3,912,533.56
515,048.33 652,088.91
2,399,866.21 2,399,786.44
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2,040,290.12 1,543,346.02
8,469,477.56 19,642,309.66
3,376,646,368.61 3,393,783,060.74
-1,033,213,121.83 -295,247,601.08
2,343,433,246.78 3,098,535,459.66
2,351,902,724.34 3,118,177,769.32
2011 12 31 0.6940 3,376,646,368.61
7.2
2011 1 1 2011 12 31
2011 1 1 2011 12 | 2010 1 1 2010 12
31 31
-682,352,770.22 546,622,638.60
1. 4,317,423.62 3,081,054.28
2,580,897.37 3,058,050.58
81,318.67 23,003.70
1,655,207.58 -
2. <c_-> 43,452,167.86 200,685,571.39
24,290,033.12 184,636,429.33
5,347,790.14 3,157,228.47
13,814,344.60 12,891,913.59
- -730,321,536.72 342,597,932.99
y p—
c P
199,175.02 258,079.94
64,116,579.99 62,941,628.27
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1 42,038,300.44 41,232,941.42
2 7,006,383.39 6,872,156.91
3 - -
4 14,754,131.72 14,526,534.30
5 - -
6 317,764.44 309,995.64
) -746,469,350.21 483,681,010.33
) -746,469,350.21 483,681,010.33
.3
2011 1 1 2011 12 31
2011 1 1 2011 12 31
3,393,783,060.74 -295,247,601.08 3,098,535,459.66
- -746,469,350.21 -746,469,350.21
-17,136,692.13 8,503,829.46 -8,632,862.67
1. 495,622,133.61 -73,611,874.17 422,010,259.44
2. -512,758,825.74 82,115,703.63 -430,643,122.11
3,376,646,368.61 | -1,033,213,121.83 2,343,433,246.78
2010 1 1 2010 12 31
3,623,292,103.36 -817,097,609.56 2,806,194,493.80
- 483,681,010.33 483,681,010.33
-229,509,042.62 38,168,998.15 -191,340,044.47
1. 439,607,147.64 -63,189,338.05 376,417,809.59
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7.4.8.1.2
7.4.8.1.3
7.4.8.1.4
7.4.8.15
2011 1 1 2011 12 31
851,102.80 10.63% 0.00 0.00%
2010 1 1 2010 12 31
1,574,458.13 19.90% 154,450.26 6.44%
1%o
7.4.82
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2011 1 1 2011 12 31 2000 1 1 2010 12 31
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601669 2011-09-29 | 2012-01-18 4.50 4.09 3,437,870 15,470,415.00 | 14,060,888.30
601336 2011-12-09 | 2012-03-16 23.25 27.87 17,488 406,596.00 487,390.56
7492
600056 2011-11-16 20.24 - - 727,054 16,934,270.0 14,715,572.96
002051 2011-12-07 27.97 - 4 1,514,410 41,283,918.7 42,358,047.70
7.493
74931
7.4.9.3.2
8.1
%
1,787,596,338.50 76.01
1,787,596,338.50 76.01
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2 46,021,295.60 1.96

46,021,295.60 1.96

3 - -

4 179,100,788.65 7.62

336,846,491.72 14.32

2,337,809.87 0.10

2,351,902,724.34 100.00

8.2

A - -
B 29,018,882.34 1.24
c 904,075,199.18 38.58
Cco 318,921,906.34 13.61
c1 27,229,809.60 1.16
c2 - -
Cc3 - -
c4 85,875,526.76 3.66
C5 15,712,080.00 0.67
6 42,175,486.74 1.80
c7 241,778,769.37 10.32
c8 172,381,620.37 7.36
C99 - -
D - -
E 185,492,977.65 7.92
F 78,334,041.60 3.34
G 257,378,510.28 10.98
H 118,345,404.39 5.05
| 113,944,948.90 4.86
J - -
K 101,006,374.16 431
L - -
M - -
1,787,596,338.50 76.28
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8.3
1 000596 2,053,423 176,553,309.54 7.53
2 000063 5,006,367 84,607,602.30 3.61
3 000423 1,901,815 81,682,954.25 3.49
4 600009 6,399,840 78,334,041.60 3.34
5 600588 4,322,406 77,803,308.00 3.32
6 002081 2,133,269 75,283,063.01 3.21
7 600859 2,300,853 73,880,389.83 3.15
8 600104 5,000,000 70,700,000.00 3.02
9 000895 999,966 69,947,621.70 2.98
10 600837 8,999,944 66,689,585.04 2.85
www.scfund.com.cn
8.4
8.4.1 2% 20
1 600837 192,871,399.04 6.22
2 600048 160,693,568.42 5.19
3 600036 135,355,930.16 4.37
4 000069 121,433,980.90 3.92
5 000012 112,801,545.30 3.64
6 000002 108,501,961.83 3.50
7 601857 102,171,594.42 3.30
8 600835 101,805,934.28 3.29
9 600588 94,788,693.54 3.06
10 600009 94,348,920.86 3.04
11 600516 93,170,885.28 3.01
12 600383 88,462,134.71 2.85
13 002146 88,273,282.56 2.85
14 000063 87,750,561.02 2.83
15 000780 86,931,627.63 2.81
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16 000425 86,861,811.53 2.80
17 600016 82,255,440.47 2.65
18 000960 80,686,663.31 2.60
19 000423 79,990,067.14 2.58
20 000651 79,737,629.65 2.57
21 601117 77,519,218.68 2.50
22 600088 73,999,840.83 2.39
23 600887 73,807,297.61 2.38
24 600104 69,720,152.41 2.25
25 000927 69,371,734.28 2.24
26 000895 69,184,066.15 2.23
27 600030 66,874,213.66 2.16
28 600859 66,355,226.75 2.14
29 601788 65,934,991.74 2.13
30 000527 64,684,820.07 2.09
31 600589 63,429,970.19 2.05
8.4.2 2% 20
1 600048 152,836,503.63 4.93
2 600036 146,790,444.00 4.74
3 002024 136,546,962.41 441
4 600362 124,515,175.09 4.02
5 000596 120,889,897.56 3.90
6 601168 114,978,137.28 3.71
7 000069 113,486,741.87 3.66
8 600837 111,147,851.08 3.59
9 000858 108,658,611.15 3.51
10 000527 104,622,762.66 3.38
1 000002 102,259,324.33 3.30
12 600516 99,540,143.28 3.21
13 601318 91,280,064.83 2.95
14 000060 91,232,695.29 2.94
15 600016 89,621,420.45 2.89
16 000425 89,366,433.72 2.88
17 000651 87,912,804.90 2.84
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18 601601 87,565,322.11 2.83
19 601857 85,479,494.27 2.76
20 601117 85,238,868.20 2.75
21 000050 79,678,365.74 2.57
22 601111 79,252,790.35 2.56
23 000983 79,193,215.20 2.56
24 000780 78,111,876.37 2.52
25 002146 76,194,028.60 2.46
26 600518 75,597,845.75 2.44
27 000960 74,244,229.33 2.40
28 600383 72,811,005.71 2.35
29 002081 68,920,198.12 2.22
30 000630 68,431,761.47 221
31 600111 67,599,115.86 2.18
32 600887 67,473,430.21 2.18
33 600875 67,393,414.14 2.18
34 000012 66,625,996.26 2.15
35 002292 64,981,796.78 2.10
36 600088 64,627,133.43 2.09
8.4.3

4,733,830,444.94

4,923,658,574.21

8.5

5,029,000.00 0.21
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40,992,295.60 1.75
9 46,021,295.60 1.96
8.6
110017 282,860 25,960,890.80 111
113001 100,000 9,458,000.00 0.40
3 110011 60,240 5,573,404.80 0.24
11
4 1181372 50,000 5,029,000.00 0.21
CPO3
8.7
8.8
8.9
8.9.1
8.9.2
8.9.3
1 1,844,863.00
2 -
3 -
4 419,828.72
5 73,118.15
6 -
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7 -
8 -
9 2,337,809.87
8.9.4
1 113001 9,458,000.00 0.40
2 110011 5,573,404.80 0.24
8.9.5
89
9.1
()
198,622 17,000.36 356,400,491.68 10.55% | 3,020,245,876.93 89.45%
9.2
810
(2006 2 1 1,029,352,840.95
3,393,783,060.74

495,622,133.61

512,758,825.74
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2 | 1,536,006,038.10 15.95% | 1,257,174.65 15.70%

1| 1,440,003,491.18 14.96% | 1,170,015.48 14.61%

1| 1,191,517,375.54 12.37% | 1,012,782.55 12.65%

1| 1,034,166,543.22 10.74% 840,266.30 10.49%

1| 1,034,062,187.75 10.74% 878,951.55 10.98%

2 | 1,020,029,515.16 10.59% 851,102.80 10.63%

1 935,166,744.61 9.71% 794,889.94 9.93%

1 389,892,844.15 4.05% 331,406.80 4.14%

2 361,821,003.80 3.76% 296,440.77 3.70%

1 290,292,251.14 3.01% 246,747.78 3.08%

1 222,301,718.83 2.31% 180,622.30 2.26%

1 173,202,059.47 1.80% 147,220.82 1.84%

1 - - - -

1 - - - -

1 - - - -

18 | 9,628,461,772.95 | 100.00% | 8,007,621.74 100.00%
45,074,864.82 35.89% - - -
24,942 ,315.50 19.86% - - -
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44,405,751.90 35.36%

923,056.10 0.73%

10,242,234.80 8.16%

125,588,223.12 | 100.00%
812
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