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2017 11 28
23,009,325.91
A C
005144 005145
945,996.85 22,063,329.06
2.2
*90%+ 300 *10%
2.3
021-50509888-8206 95559
Ivhui@scfund.com.cn luzj@bankcomm.com
021-50509666/400-821-0588 | 95559
021-50509888-8211 021-62701216
2.4

www.scfund.com.cn




2018

83
3.1
A C
3.1.1 (018 1 1 - 2018 (018 1 1 -
6 30 ) 2018 6 30 )
-2,526,565.36 -581,608.52
-2,345,327.51 -865,634.21
-0.0907 -0.0358
~3.34% -4.03%
3.1.2 (2018 6 30 )
-0.0297 -0.0370
917,922.58 21,247,217.34
0.9703 0.9630
1
2
3.2
3.2.1
A
-0.92% 0.37% 0.02% 0.14% -0.94% 0.23%
~1.03% 0.47% 0.59% 0.17% ~1.62% 0.30%
-3.34% 0.50% 1.41% 0.14% ~4.75% 0.36%
-2.97% 0.45% 1.51% 0.13% -4.48% 0.32%
c
~0.96% 0.36% 0.02% 0.14% -0.98% 0.22%
~1.14% 0.47% 0.59% 0.17% -1.73% 0.30%
~4.03% 0.49% 1.41% 0.14% -5. 44% 0.35%
~3.70% 0.45% 1.51% 0.13% -5.21% 0.32%
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4.1
41.1
2004 8 27 [2004]32 , 2004
2 279
913100007664967591
70%  30%
2018 6 30 676.03
292.19 294.61 89.23
134 28 63 43
2015
2017
7z * 2017
* 2017 *
2016 2016
* LOF
4.1.2
2017 11 28| - 6 2011 6
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2011 6 2013 2

2013 3

2015 6 8

LOF

, 2016 11

2017 11 28

2018
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2012
11 2014 10

2014 10 2016
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2016 11
2018 1 29
2018
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4.2

10%
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6.1

2018

86

6

30

2018 6 30 2017 12 31
882,186.17 50,793,494.56
423,491.84 -

50,876.97 -

18,686,981.58

19,998,000.00

18,686,981.58

19,998,000.00
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2,600,000.00

159,345,624.88

1,497,102.22

180,079.14

1,123,948.31

3,196.41

20,000,000.00

24,323,914.33

251,261,067.75

2018 6 30

2017 12 31
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2,059,983.81

82,223,471.26

12,765.75 226,906.55
1,823.66 32,415.26
6,987.25 108,823.67

17,479.12 959._44

229.26 -

59,505.56 1.87

2,158,774.41

82,592,578.05

23,009,325.91

168,065,613.85
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-844,185.99

602,875.85

22,165,139.92

168,668,489.70

24,323,914 .33

251,261,067.75

2018 6 30

C 0.9630

23,009,325.91

6.2

2018 1 1 2018

A 0.9703

6 30

22,063,329.06

945,996.85

2018 1

2018 6 30

-2,626,362.11

669,235.12

42,201.65

170,348.89

456,684 .58

2.

-3,229,381.88

-2,128,290.77

-1,114,394.11

13,303.00

3.

-102,787.84

5.

36,572.49

584,599.61

172,048.87

24,578.37

46,537.09

16 40



2018

4 271,794 .58
5 129.92
129.92
6 220.22
7 69,290.56
ez -3,210,961.72
e -3,210,961.72

6.3

2018 1 1 2018 6 30
2018 1 1 2018 6 30
168,065,613.85 602,875.85 168,668,489.70
- -3,210,961.72 -3,210,961.72
-145,056,287.94 1,763,899.88 -143,292,388.06
258,942 .98 -5,889.56 253,053.42
-145,315,230.92 1,769,789.44 -143,545,441.48
23,009,325.91 -844,185.99 22,165,139.92
6.1 6.4
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[2017]56

2018 1 1

[2017]90

2018 1 1
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[2008]132
2008 10 9
[2012]85
2013 1 1
1 1
1 1 1 50%
1 250 20%
[2015]101
2005 9 8
1
6.4.7
6.4.7.1
6.4.7.2
6.4.8
6.4.8.1
6.4.8.1.1
2018 1 1 2018 6 30 2017 1 1 2017 6 30
178,113,785.39 100.00% -
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6.4.8.1.2

2018 1 1 2018 6 30 2017 1 1 2017 6 30
192,463,534.41 100.00% - -
6.4.8.1.3
2018 1 1 2018 6 30
2017 1 1 2017 6 30
410,600,000.00 100.00% - -
6.4.8.1.4
6.4.8.1.5
2018 1 1 2018 6 30
164,557.01 100.00% 17,479.12 100.00%
2017 1 1 2017 6 30
6.4.8.2

6.4.8.2.1
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2018 1 1 2018 6 | 2017 1 1 2017 30
30
172,048.87 -
7,176.85 -
0.70%
H=E><0.70%—=
H
E
5
6.4.8.2.2
2018 1 1 2018 6 | 2017 1 1 2017 30
30
24,578.37 _
0.10%
H=E><0.10%—=
H
E
5
6.4.8.2.3

2018 1 1 2018 6 30
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€

- 4,264.34 4,264.34
- 42 ,006.68 42,006.68
- 0.02 0.02
- 46,271.04 46,271.04
A
C 0.40% C
H=E><0.40%—=
H C
E C
5
6.4.8.3 ( )
(
6.4.8.4
6.4.8.4.1
6.4.8.4.2
6.4.8.5
2018 1 1 2018 6 30 2017 1 1 2017 6 30
882,186.17 27,369.25 - -

6.4.8.6
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6.4.8.7

6.4.9
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6.4.9.2
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6.4.10
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6
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87

7.1
%
1 - -
2 18,686,981.58 76.83
18,686,981.58 76.83
3 - -
5 2,600,000.00 10.69
1,305,678.01 5.37
1,731,254.74 7.12
24,323,914.33 100.00
7.2
7.2.1
7.2.2
7.3
7.4
7.4.1 2% 20
1 601899 8,156,716.00 4.84
2 300136 4,346,645.20 2.58
3 601225 4,334,700.00 2.57
4 600188 3,917,496.84 2.32
5 300088 3,586,893.00 2.13
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6 600688 3,496,954.00 2.07
7 000983 3,102,324.00 1.84
8 600606 2,875,702.00 1.70
9 601599 2,698,332.00 1.60
10 601699 2,565,499.80 1.52
11 601988 2,350,000.00 1.39
12 603103 2,100,600.00 1.25
13 600348 2,071,652.00 1.23
14 603588 2,050,200.00 1.22
15 601229 2,022,500.00 1.20
16 002466 2,003,956.00 1.19
17 601398 1,999,416.00 1.19
18 600028 1,999,380.00 1.19
19 002001 1,997,500.00 1.18
20 601628 1,997,150.00 1.18
7.4.2 2% 20

1 601899 7,397,190.00 4.39
2 300136 4,121,029.80 2.44
3 601225 4,054,090.00 2.40
4 600188 3,654,515.00 2.17
5 300088 3,552,985.00 2.11
6 600688 3,280,000.00 1.94
7 000983 3,209,751.50 1.90
8 600606 2,900,037.52 1.72
9 601599 2,659,674.00 1.58
10 601699 2,245,400.00 1.33
11 603588 2,208,950.00 1.31
12 601988 2,182,000.00 1.29
13 601398 2,148,507.24 1.27
14 600028 2,089,462.30 1.24
15 601628 2,077,049.00 1.23
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16 603103 2,024,170.00 1.20
17 600348 2,006,204.00 1.19
18 601229 1,975,750.00 1.17
19 002001 1,973,046.32 1.17
20 002466 1,964,564.90 1.16
7.4.3
90,121,038.08
87,992,747.31
7.5
1 306,600.00 1.38
2 - -
3 10,553,587.80 47.61
10,553,587.80 47.61
4 3,750,527.10 16.92
5 - -
6 - -
7 4,076,266.68 18.39
8 - -
9 - -
10 18,686,981.58 84.31
7.6
1 018005 1701 74,310 7,459,237.80 33.65
2 108602 1704 26,000 2,596,100.00 11.71
3 122394 15 15,000 1,499,850.00 6.77
4 112358 16BOEOL 14,840 1,455,804.00 6.57
5 018006 1702 5,000 498,250.00 2.25
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7.7

7.8

7.9

7.10

7.10.1

7.10.2

7.10.3

7.11

7.11.1

7.11.2

7.11.3
1 50,876.97
2 1,497,102.22
3 -
4 180,079.14
5 3,196.41
6 -
7 -
8 -
9 1,731,254.74

7.11.4
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1 123002 406,840.00 1.84
2 123006 384,864.00 1.74
3 128015 376,272.00 1.70
4 110040 358,416.00 1.62
5 110039 288,060.00 1.30
6 128020 275,550.00 1.24
7 110032 184,110.00 0.83
8 110038 183,375.00 0.83
9 110042 157,725.00 0.71
10 110031 153,510.00 0.69
11 128021 139,410.00 0.63
12 128028 128,091.04 0.58
13 128027 114,890.00 0.52
14 127005 94,960.00 0.43
7.11.5

7.11.6
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88
8.1
()
57 | 16,596.44 0.00 0.00% 945,996.85 | 100.00%
163 | 135,357.85 | 19,946,145.41 90.40% 2,117,183.65 9.60%
220 | 104,587.85 | 19,946,145.41 86.69% 3,063,180.50 | 13.31%
2
8.2
A 3,284.25 0.3472%
c 10,388.70 0.0471%
13,672.95 0.0594%
8.3
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89

2017 £ 11 B 28 H

61,255,499.28

348,221,738.54

61,083,738.49

106,981,875.36

119,893.53

139,049.45

60,257,635.17

85,057,595.75

945,996.85

22,063,329.06
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810

10.1

10.2

2018 4 3

10.3

10.4

10.5

10.6

10.7
10.7.1

2/178,113,785.39

100.00%

164,557.01

100.00%

2 -

2 -
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10.7.2

192,463,534 .41

100.00%

410,600,000.00

100.00%
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811
11.1 20%
20%
1 | 20180103-20180308 | 29,999,000.00 29,999,000.00 0.00 | 0.00%
2 | 20180101-20180103 | 80,003,500.00 80,003,500.00 0.00 | 0.00%
3 | 20180103-20180328 | 29,999,000.00 29,999,000.00 0.00 | 0.00%
4 | 20180105-20180630 | 19,946,145.41 -1 19,946,145.41 | 86.69%
1.
1
2
2
2.
60 200
5000
3.
4.
11.2
2018 8 29
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