2011

2011 12 31



2011

1.1

2011

1

1

81

12

31

2012

3

26



2011

1.2

B> S GO R \C T \S) |l

m .
w

[EN

(]

(mOJOJOJ
A o N -

A~ A BB BB MDD
0 N O OB W DN

O'I()'I(m
N = O1

O‘:O‘:O‘:(m()'l
N P O

w
\'

w

w

N NN
o A WN R

O OO 0O 0O O 0O 0 ©
o N O O A W DN P



8.9

89

9.1

9.2

810
811
11.
11.
11.
11.
11.
11.
11.
11.
11.
812
12.1
12.2
12.3

© 00 N o ol WO DN P



2011

82
2.1
583001
583001
2000 5 11
474,407,786.79
A B
583001 583101
87,126,126.18 387,281,660.61
2.2
2.3

021-50509888-8219

010-63201510

huangzhp@scfund.com.cn

lifangfei@abchina.com

021-50509666 / 400-821-0588

95599

021-50509888-8211

010-63201816




2011

69
279
28
279
F9
200135 100031
2.4
www.scfund.com.cn
2.5
130
279
83
3.1
2000 5 11 2010
3.1.1 2011
12 31
A B A B
9,050,226.38 25,569,906.12 1,580,843.95 8,129,969.98
9,050,226.38 25,569,906.12 1,580,843.95 8,129,969.98
3.2401% 3.4882% 0.9252% 1.0831%
3.1.2 2011 2010
A B A B
87,126,126.18 387,281,660.61 49,928,631.71 720,963,156.05
1.0000 1.0000 1.0000 1.0000




2011

3.1.3 2011 2010
A B B

4.1952% 4.6091% 0.9252% 1.0831%

2 /

3

3.2

3.2.1

1

0.8492% 0.0017% 0.3756% 0.0000% 0.4736% 0.0017%
1.5875% 0.0022% 0.7511% 0.0000% 0.8364% 0.0022%
3.2401% 0.0033% 1.4597% 0.0001% 1.7804% 0.0032%
4.1952% 0.0036% 2.328%% 0.0002% 1.8663% 0.0034%

2




2011

0.9105% 0.0017% 0.3756% 0.0000% 0.5349% 0.0017%

1.7114% 0.0022% 0.7511% 0.0000% 0.9603% 0.0022%

3.4882% 0.0033% 1.4597% 0.0001% 2.0285% 0.0032%

4.6091% 0.0036% 2.3289%% 0.0002% 2.2802% 0.0034%

1 =
2
3.2.2
2000 5 11 2011 12 31
1 A
2000 5 11 2011 12 31

as0%
a00%
2 50%
3.00%
2.50%
2.00%
1.50%
1.00%
0.50%
0.00%

2010-05-11 2010-07-11 2010-08-11 2010-11-141 2041-01-11  2014-03-11 2011-05-11 2011-07-14 2011-09-11 2011-11-14

|— F2ums — EaeEt|

2000 5 11 2011 12 31




2011

4.50%

4.00%

3.80%

3.00%

2.50%

2.00%

1.50%

1.00%

0.50%

0.00%
2010-05-11 2010-07-11 2010-09-11 2010-11-11 20110111 Z011-03-11 2011-05-11 2011-07-11 2011-09-11 2011-11-11

—FRREME —EEHENE

2 2000 5 11 6

3.2.3

3.50%

3.00%

2.50%

2.00%

1.50%

1.00%

0.50%

0.00% -

20117F 20107}

WAL TA Wk




2011

3.50%

3.00%

2.50%

2.00%

1.50%

1.00%

0.50%

0.00% -

20107}

|- SR TETIE W Al L A 2

2000 5 1
3.3
1 A
2011 9,050,226.38 - - 9,050,226.38 | -
2010 1,580,843.95 - - 1,580,843.95 | -
10,631,070.33 - - 10,631,070.33 | -
2 B
2011 25,569,906.12 - - | 25,569,906.12 | -
2010 8,129,969.98 - - | 8,129,969.98
33,699,876.10 - - | 33,699,876.10




2011

84
4.1
411
2003 82
2004 9 1
2011 12 31 11 2
5
1
2
1
2011 2825 2199
22% 15.16%
2011 142.3 2010
30%
412
2010-05-11 | - 16 MBA

10




2011

2009

6

4.2

4.3

431

432

433

4.4

441

2011

CPI

11




2011

4.4.2

4.6091%

4.5

2012

4.6

4.1952%

2.3289%

CPI

12



2011

4.7

4.8

2011

13



2011

9,050,226.38 9,050,226.38 ; B
25,569,906.12 25,569,906.12
85
5.1
2011 1 1 2011 12 31
5.2
5.3

86

W[2012]A348

2011 12 31 2011

14



2011

6.1

6.2

6.3

:(1)

()

15

2011

12

31

2011

130

2012-03-12



2011

7.1

87

2011 12 31
2011 12 31 2010 12 31
74.7.1 266,662,535.71 238,779,033.07
7'42'7' 184,718,858.63 456,101,641.77
184,718,858.63 456,101,641.77
7.4.7.
3
2'4'7' - 65,094,195.14
;'4'7' 4,560,543.03 8,391,450.71
18,907,125.37 3,123,948.21
7.4.7.
6
474,849,062.74 771,490,268.90
2011 12 31 2010 12 31
109,479.28 178,318.32

16




2011

110,025.26 191,771.40
33,340.95 58,112.56
21,299.60 16,397.10
;'4'7' 5,492.40 1,304.04
;'4'7' 161,638.46 152,577.72
441,275.95 598,481.14
;'4'7' 474,407,786.79 770,891,787.76
7.4.7.
10
474,407,786.79 770,891,787.76
474,849,062.74 771,490,268.90
2011 12 31 1.0000
474,407,786.79 A 87,126,126.18 B
387,281,660.61
7.2
2011 1 1 2011 12 31
2010 5 11
2011 1 1 2011 12
2010 12 31
31
42,155,840.99 13,643,613.26
41,167,788.68 13,621,487.90
7.4.7.11 15,696,023.45 4,280,663.23
19,744,118.17 7,732,199.87
5,727,647.06 1,608,624.80
ce-r 504,052.31 22,125.36

17




2011

7.4.7.12 - -
7.4.7.13 504,052.31 22,125.36
7.14 - -
7.15 - -
3. 7.16
4- = & ry
> B 7-4.7.17 484,000.00 -
7,535,708.49 3,932,799.33
1 3,364,103.56 2.166,956.75
2 1,019,425.24 656,653.53
3 760,333.75 399,012.64
4 7.4.7.18 - -
5 2,176,551.34 535,248.81
2,176,551.34 535,248.81
6 7.4.7.19 215,294.60 174,927.60
B 34,620,132.50 9,710,813.93
B 34,620,132.50 9,710,813.93
7.3
2011 1 1 2011 12 31
2011 1 1 2011 12 31
770,891,787.76 - 770,891,787.76
- 34,620,132.50 34,620,132.50
-296,484,000.97 - -296,484,000.97
1. 9,682,166,425.17 - 9,682,166,425.17
2. -9,978,650,426.14 - -9,978,650,426.14

18




2011

- -34,620,132.50 -34,620,132.50
474,407,786.79 - 474,407,786.79
2010 5 11 2010 12 31
4,433,355,798.66 - 4,433,355,798.66
- 9,710,813.93 9,710,813.93
-3,662,464,010.90 - -3,662,464,010.90
1,007,106,140.11 - 1,007,106,140.11
-4,669,570,151.01 - -4,669,570,151.01
- -9,710,813.93 -9,710,813.93
770,891,787.76 - 770,891,787.76
71 74
7.4
7.4.1
< - [2010]415
2000 5 11 4,433,355,798.66
397 397 1 1

19




2011

7.4.2

2006 2 15

38

( < »7) [2010]5

XBRL 3 < > 2007

15

7.4.3

2011 12 31 2011

74.4

7441

7442

7443

20



2011

7444

7445

0.25%

21



2011

74.4.6

7447

7448 [

7449

7.4.4.10

22



2011

74411

745

7451

7452

7453

7.4.6

[2004]78

20%
7.4.7

74.7.1

[2002]128

[2008]1

2011 12 31

2010

12

31

31,662,535.71

108,779,033.07

235,000,000.00

130,000,000.00

1-3

235,000,000.00

130,000,000.00

266,662,535.71

238,779,033.07

7472

23




2011

2011 12 31
%
184,718,858.63 184,545,200.00 -173,658.63 -0.0366
184,718,858.63 184,545,200.00 -173,658.63 -0.0366
2010 12 31
%
456,101,641.77 456,678,000.00 576,358.23 0.0748
456,101,641.77 456,678,000.00 576,358.23 0.0748
1 = -
2 /
7.4.7.3 /
/
1.4.7.4
74.74.1
2011 12 31
2010 12 31
50,094,195.14 -
15,000,000.00 -
65,094,195.14 -
7.4.7.4.2
7.4.7.5
2011 12 31 2010 12 31
12,118.08 5,588.40

24



2011

746,507.0 155,674.98
3,799,917.38 8,187,732.97
. 37,236.96
2,000.56 5,217.40
4,560,543.03 8,391,450.71
7.4.7.6
1477
2011 12 31 2010 12 31
5,492.40 1,304.04
5,492.40 1,304.04
7.4.7.8
2011 12 31 2010 12 31
1,638.44 2,577.72
80,000.00 80,000.00
80,000.00 70,000.00
161,638.46 152,577.72
7479
A
2011 1 1 2011 12 31
49,928,631.71 49,928,631.71
3,669,698,292.66 3,669,698,292.66
o= -3,632,500,798.19 -3,632,500,798.19
87,126,126.18 87,126,126.18

25



2011

B
2011 1 1 2011 12 31
720,963,156.05 720,963,156.05
6,012,468,132.51 6,012,468,132.51
fe-2 -6,346,149,627.95 -6,346,149,627.95
387,281,660.61 387,281,660.61
7.4.7.10
A
9,050,226.38 - 9,050,226.38
-9,050,226.38 - -9,050,226.38
B
25,569,906.12 - 25,569,906.12
-25,569,906.12 - -25,569,906.12
7.4.7.11
2011 1 1 2011 12 31 | 2010 5 11

26




2011

2010 12 31
388,819.45 275,775.53
15,229,941.38 3,940,763.32
29,857.96 52,058.39
47,404.66 12,065.99
15,696,023.45 4,280,663.23
7.4.7.12
74.7.12.1 e
7.4.7.13
2011 1 1 2011 12 2010 5 11
31 2010 12 31
2,265,744,474.30 958,432,081.59
2,239,137,319.09 954,937,238.96
26,103,102.90 3,472,717.27
504,052.31 22,125.36
7.4.7.14
74.7.14.1 —_—
7.4.7.15
7.4.7.16
7.4.7.17
2011 1 1 2011 12 31 2010 5 11
2010 12 31
484,000.00

484,000.00

27




2011

7.4.7.18
7.4.7.19
2011 1 1 2011 12 31 | 2010 5 11
2010 12 31
80,000.00 80,000.00
80,000.00 70,000.00
240.00 1,140.00
36,994.60 17,787.60
18,060.00 6,000.00
215,294.60 174,927.60
7.4.8
7.4.8.1
7.4.8.2
7.4.9
7.4.10
7.4.10.1
7.4.10.1.1
7.4.10.1.2
7.4.10.1.3
7.4.10.14

28




2011

2011 1 1 2011 12 31 2010 5 11
2010 12 31
140,000,000.00 3.01% 9,907,200,000.00 100.00%
7.4.10.1.5
7.4.10.2
7.4.10.2.1
2011 1 1 2011 12 31 | 2010 5 11
2010 12 31
3,364,103.56 2,166,956.75
679,758.43 196,732.26
0.33%
X 0.33%/
7.4.10.2.2
2011 1 1 2011 12 31 | 2010 5 11
2010 12 31
1,019,425.24 656,653.53
0.10%
X 0.10% /
7.4.10.2.3

29




2011

2011 1 1 2011 12 31
A B
36,051.39 48,488.08 84,539.47
157,770.45 6,342.75 164,113.20
4,707.74 - 4,707.74
198,529.58 54,830.83 253,360.41]
2010 5 11 2010 12 31
A B
4,535.10 38,279.64 42,814.74
302,277.90 5,459.01 307,736.91
3,532.11 1,042.41 4,574.52
310,345.11 44,781.06 355,126.17
A 0.25%
0.01%
XR/ R
7.4.10.3 ( )
2011 1 1 2011 12 31
2010 5 11 2010 12 31
49,534,517.81 30,254,097.83

30




2011

7.4.10.4
7.4.104.1
7.4.10.4.2

A

B
7.4.10.5

2011 1 1 2011 12 31 2000 5 1

2010 12 31

31,662,535.71 388,819.45 108,779,033.07 275,775.53
7.4.10.6
7.4.11
1 A
9,050,226.38 - - 9,050,226.38 -
2 B
25,569,906.12 - - 25,569,906.12 -
7.4.12 2011 12 31
74.12.1 /

/

7.4.12.2

31




2011

74123

741231

7.4.12.3.2

7.4.13

7.4.13.1

7.4.13.2

32



2011

74133
( )
120
(
74134
741341

33

20%



2011

7413411
1-3 3
2011 12 |1 1 1-5 5
31
266,662,53 266,662,53
571 5.71
74,637,218 | 110,081,64 184,718,85
.29 0.34 8.63
4,560,543. | 4,560,543.
03 03
18,907,125 18,907,125
.37 37
285,569,66 | 74,637,218 | 110,081,64 4,560,543. | 474,849,06
1.08 .29 0.34 03 2.74

34




2011

. - - - - 109,479.28 | 109,479.28
. - - - - 110,025.26 | 110,025.26
. - - - - 33,340.95 | 33,340.95
. - - - - 21,299.60 | 21,299.60

. - - - - 5,492.40 5,492.40
. - - - - 161,638.46 | 161,638.46
. - - - - 441,275.95 | 441,275.95
285,569,66 | 74,637,218 | 110,081,64 4,119,267. | 474,407,78

1.08 29 0.34 08 6.79

3 1
2010 12 |1 13 15 5
31

238,779,03 238,779,03

3.07 3.07
270,267,01 | 60,063,454 | 95,599,092 | 30,172,075 456,101,64

9.68 43 61 .05 1.77
65,094,195 65,094,195

14 14
8,391,450. | 8,391,450.

71 71
3,123,948. | 3,123,948.

21 21
303,873,22 | 270,267,01 | 60,063,454 | 95,599,092 | 30,172,075 | 11,515,398 | 771,490,26

35




2011

8.21 9.68 43 .61 .05 .92 8.90

- - - - - 178,318.32 | 178,318.32

- - - - - 191,771.40 | 191,771.40

- - - - - 58,112.56 58,112.56

- - - - - 16,397.10 16,397.10

- - - - - 1,304.04 1,304.04

- - - - - 152,577.72 | 152,577.72

- - - - - 598,481.14 | 598,481.14

303,873,22 | 270,267,01 | 60,063,454 | 95,599,092 | 30,172,075 | 10,916,917 | 770,891,78
8.21 9.68 43 .61 .05 .78 7.76

7.4.134.1.2
25

2011 12 31 2010 12 31

25 54.84 139.70

25 53.86 136.42

7.4.134.2

7.4.134.3




2011

88
8.1
%
184,718,858.63 38.90
184,718,858.63 38.90
266,662,535.71 56.16
23,467,668.40 4.94
474,849,062.74 100.00
8.2
4.87
8.3 20%
%
2011-03-28 22.23 2011-03-31
2011-03-29 25.33 2011-03-31
2011-03-30 25.60 2011-03-31

37




2011

8.4
8.4.1
76
149
29
180
1 2011-05-31 121 2011-06-13
2 2011-06-01 121 2011-06-13
3 2011-06-02 123 2011-06-13
4 2011-06-03 131 2011-06-13
5 2011-06-07 122 2011-06-13
6 2011-06-10 123 2011-06-13
7 2011-06-21 121 2011-07-11
8 2011-06-22 127 2011-07-11
9 2011-06-23 126 2011-07-11
10 2011-06-24 124 2011-07-11
11 2011-06-27 131 2011-07-11
12 2011-06-28 135 2011-07-11
13 2011-06-29 149 2011-07-11
14 2011-06-30 149 2011-07-11
15 2011-07-01 149 2011-07-14
16 2011-07-04 145 2011-07-14
17 2011-07-05 145 2011-07-14
18 2011-07-06 144 2011-07-14
19 2011-07-07 143 2011-07-14
20 2011-07-08 137 2011-07-14
21 2011-07-12 126 2011-07-14
22 2011-07-13 130 2011-07-14
23 2011-11-16 121 2011-11-17
24 2011-11-18 121 2011-11-21
120 10
180 120
8.4.2
% %
1 30 12.07
397 5.39

38




2011

30 ( )—60 27.40 -
397
60 ( )—90 16.66 -
397
4.01 -
4 90 ( )—180 - -
397
180 ( )—397 23.20 -
397
79.33 -
120 180
120
8.5
1 - -
2 - -
3 44,626,830.92 9.41
44,626,830.92 9.41
4 ; -
5 140,092,027.71 29.53
6 - -
7 - -
8 184,718,858.63 38.94
9 397 44,626,830.92 9.41
8.6
()
1 1181235 | 11
300,000 30,026,216.33 6.33
CPO1

39




2011

2 1181080 | 11
300,000 30,010,387.37 6.33
CPO1
110221 11 21 260,000 25,581,389.30 5.39
4 1181224 | 11
200,000 20,023,474.05 4.22
CPOL
5 1181234 |11 CPOL 200,000 20,015,652.47 4.22
6 1181242 | 11
200,000 20,015,458.43 4.22
CPO1
7 110212 11 12 140,000 14,023,599.35 2.96
041156013 [11  CP002 100,000 10,000,435.73 2.11
041151004 | 11
100,000 10,000,403.33 2.11
CP004
10 090407 | 09 07 50,000 5,021,842.27 1.06
8-7 (X 3 9 [ X3 29
0.25( )-0.5% 86
0.2564%
-0.4999%
0.1887%
8.8
8.9
8.9.1
1.0000
8.9.2 397 397
2011-03-28 22.23 2011-03-31
2011-03-29 25.33 2011-03-31

40




2011

3 | 2011-03-30 25.60 2011-03-31
8.9.3
8.9.4
1 -
2 -
3 4,560,543.03
4 18,907,125.37
5 -
6 -
7 -
8 23,467,668.40
8.9.5
89
9.1
()
A 10,153 8,581.32 6,280,732.65 7.21%  80,845,393.53 92.79%
5 1329,790,896.97 371,117,670.60 95.83%  16,163,990.01 4.17%
10,166 46,666.12) 377,398,403.25 79.55%  97,009,383.54 20.45%
9.2

41



2011

11.1

11.2

11.3

11.4

810
A B
(2010 5 11

1,474,169,008.93 2,959,186,789.73
49,928,631.71 720,963,156.05

3,669,698,292.66 6,012,468,132.51

3,632,500,798.19 6,346,149,627.95
87,126,126.18 387,281,660.61

811

2011 1 21

42

2011 116



2011

11.5

80000.00

11.6

11.7

11.7.1

43



2011

I R G

11.7.2

140,000,000.00

3.01%

710,000,000.00

15.27%

1,951,100,000.0
0

41.95%

44




2011

1,850,000,000.0
0

39.78%

11.8

11.9

0.5%

0.5%

2011-01-06

2011-01-10

2010

4

2011-01-24

2011-01-27

2011-01-31

2011-02-10

2011-02-17

2011-03-07

45




2011

9 2011-03-08
2010

10 2011-03-31
2011

11 2011-03-31

12 2011-03-31

13 2011-04-06

14 2011-04-08

15 2011-04-08

16 2011-04-12
2011 1

17 2011-04-21
2011

18 2011-04-26

19 2011-05-05

20 2011-05-07
2011

21 2011-05-31

400

22 2011-06-01

23 2011-06-08

24 2011-06-13

25 2011-06-30

46




2011

26 2011-07-04
27 2011-07-07
28 2011-07-11
29 2011 2 2011-07-19
30 2011-08-05
31 2011-08-08
32 2011-09-01
33 2011-09-08
34 2011-10-10
35 2011-10-13
36 2011 3 2011-10-26
37 2011-11-03
38 2011-11-08
39 2011-12-08
40 2011-12-15
41 2011-12-22
42 2011-12-22

47




2011

2012
43 2011-12-27
44 2011-12-28
45 2011-12-28
46 2011-12-29
47 2011-12-30
48 “2012 i 2011-12-30
49 2011-12-30
50 2011-12-31
51 2011-12-31

812

12.1

48




2011

12.2

12.3

http  //www.scfund.com.cn

021 50509666 / 400-821-0588

49



	重要提示及目录
	重要提示
	基金简介
	基金基本情况
	基金产品说明
	基金管理人和基金托管人
	信息披露方式
	其他相关资料
	主要财务指标、基金净值表现及利润分配情况
	主要会计数据和财务指标
	基金净值表现
	自基金合同生效日以来基金的利润分配情况
	管理人报告
	基金管理人及基金经理情况
	管理人对报告期内本基金运作遵规守信情况的说明
	管理人对报告期内公平交易情况的专项说明
	管理人对报告期内基金的投资策略和业绩表现的说明
	管理人对宏观经济、证券市场及行业走势的简要展望
	管理人内部有关本基金的监察稽核工作情况
	管理人对报告期内基金估值程序等事项的说明
	管理人对报告期内基金利润分配情况的说明
	托管人报告
	报告期内本基金托管人遵规守信情况声明
	托管人对报告期内本基金投资运作遵规守信、净值计算、利润分配等情况的说明
	托管人对本年度报告中财务信息等内容的真实、准确和完整发表意见
	审计报告
	管理层对财务报表的责任
	注册会计师的责任
	审计意见
	年度财务报表
	资产负债表
	利润表
	所有者权益（基金净值）变动表
	报表附注
	投资组合报告
	期末基金资产组合情况
	债券回购融资情况
	债券正回购的资金余额超过基金资产净值的20%的说明
	基金投资组合平均剩余期限
	期末按债券品种分类的债券投资组合
	期末按摊余成本占基金资产净值比例大小排名的前十名债券投资明细
	“影子定价”与“摊余成本法”确定的基金资产净值的偏离
	期末按公允价值占基金资产净值比例大小排名的所有资产支持证券投资明细
	投资组合报告附注
	基金份额持有人信息
	期末基金份额持有人户数及持有人结构
	期末基金管理人的从业人员持有本开放式基金的情况
	开放式基金份额变动
	重大事件揭示
	基金份额持有人大会决议
	基金管理人、基金托管人的专门基金托管部门的重大人事变动
	涉及基金管理人、基金财产、基金托管业务的诉讼
	基金投资策略的改变
	为基金进行审计的会计师事务所情况
	管理人、托管人及其高级管理人员受稽查或处罚等情况
	基金租用证券公司交易单元的有关情况
	偏离度绝对值超过0.5%的情况
	其他重大事件
	备查文件目录
	备查文件目录
	存放地点
	查阅方式

