2017 3

2017 9 30



2017 3

81

2017 10 24

2007 7 1 9 30

82

585001

585001

2011 2 1

99,901,829.55

0.35% 4%

=95%*
+5%*




2017 3

83
3.1
2017 7 1 2017 9 30
1. -409,591.21
2. 7,002,774.69
3. 0.0699
4. 126,367,632.65
5. 1.265
1
2
3.2
3.2.1
6.04% 0.78% 6.41% 0.81% | -0.37% | -0.03%
=95%* +5%*



2017

3

3.2.2

e 0 100 A VF LM B R ) JD S 45 L e A 2 46 1K) Dl S 0k G

111.95% 4

85.96% -

79.96% -

63.97% -

47.98% -

31.959% -

15.959% -

0.00% 4

-15.99% -

-31.99% -

-47.98% -

2011-02-01 4

4.1

'y
I
by
=)
<
s
=
o
ol

T

e

20

0130528 4 b

BT 1= S -

20

DO1A0]-25 A b

140526 { F- 4o

20

2014-09-24f

T i [ T e S S I

20

o L [T [ N S N S S I -

—— N R T PO B — ol L R T

|
©
a
=

*

84

+50*

e AT 1= 0 T I | A S
T 5 1 Tl T | R A S

P s (=01~ e = O SO A S SO

flu s I T T 1= SRS S S

LT I L [ T S R S S

2012

5

10

2012

05 03

2011

5

2013

12



2017 3

100
LOF 2016
6 3
2016
8§ 11
2012 10
27 2005 5 29
,2006 2 3 2017
4 19
2016
2 5 2017 4
19
2003
10
2003
10 2010 6
2017 3
6.5 2010 7
9
2017 3 9
100
LOF

4.2

12




2017

4.3
4.3.1

4.3.2

4.4

S%

4.5

6.04%

4.6

5.1

CPI

2%

6.78 6.43 6.65

1.265

6.41%

85

1.265

PPI

119,880,465.36

94.40

12




2017

3

119,880, 465.36 94.40
7,024,831.69 5.53
83,172.31 0.07
126,988,469.36 100.00
5.2
5.2.1
(%)
A 2,720,480.43 2.15
B 2,218,734.76 1.76
C 87,564,690.28 69.29
D - -
E 1,031,080.00 0.82
F - -
G - -
H - -
I 20,963,644.39 16.59
J - -
K - -
L - -
M - -
N 2,218,720.93 1.76
0 - -
P - -
Q - -
R 998,945.61 0.79
S - -
117,716,296.40 93.15
5.2.2
@)

12




2017

3

C 2,164,168.96 1.71
D - -
E - -
F - -
G - -
H - -
[ - -
J - -
K - -
L - -
M - -
N
0
p - -
Q - -
R - -
S - -
2,164,168.96 1.71
5.2.3
5.3
5.3.1
1 002460 25,905 | 2,261,506.50 1.79
2 600309 46,081 | 1,942,314.15 1.54
3 601012 65,400 | 1,927,338.00 1.53
4 002230 34,603 | 1,856,450.95 1.47
5 002466 24,203 | 1,701,228.87 1.35
6 600498 50,338 | 1,641,018.80 1.30
7 600487 47,700 | 1,640,880.00 1.30
8 002405 62,409 | 1,598,918.58 1.27
9 000063 55,931 | 1,582,847.30 1.25
10 600111 94,971 | 1,531,882.23 1.21

12




2017

3

5.3.2

600666

62,720

1,237,465.60

0.98

002129

112,464

926,703.36

0.73

5.4

5.5

5.6

5.7

5.8

5.9
5.9.1

5.9.2

5.10
5.10.1

5.10.2

5.10.3

12




2017 3

5.11
5.11.1
5.11.2
5.11.3
1 8,644.08
2 64,125.84
3 -
4 1,241.35
5 9,161.04
6 -
7 -
8 -
9 83,172.31
5.11.4
5.11.5
5.11.5.1
5.11.5.2
() %

1 600666 1,237,465.60 0.98

2 002129 926,703.36 0.73
5.11.6

86

101,792,215.04

5,422,748.58

7,313,134.07

10 12




2017 3

99,901,829.55

7.1

7.2

8.1

8.2

9.1

9.2

87

88

89

11

12

20%

20%




2017

3

9.3

http //www.scfund.com.cn

021 50509666 / 400-821-0588

12 12

2017

10

27



