2017

2017 6 30
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1.1

2017

01

01

81

06

30

31

2017

8
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2017

82

2.1

000531

000531

2014 3 19

143,807,453.51
2.2

300 > 65%+ > 35%

2.3

021-50509888-8308

010-66060069

xuj@scfund.com.cn

tgxxpl@abchina.com

021-50509666/400-821-0588

95599

021-50509888-8211

010-68121816




2017

2.4
www.scfund.com.cn
83
3.1
3.11 (2017 1 1 - 2017 6 30 )
5,784,919.39
7,622,364.75
0.0597
4.27%
3.1.2 (2017 6 30 )
-0.2286
158,192,870.88
1.100
1
2
3.2
3.2.1
3.19% 0.59% 3.55% 0.44% -0.36% 0.15%
4._46% 0.76% 3.66% 0.41% 0.80% 0.35%
4.27% 0.65% 6.27% 0.38% -2.00% 0.27%
-0.09% 0.51% 9.34% 0.44% -9.43% 0.07%
9.34% 1.81% 46.03% 1.14% -36.69% 0.67%
10.00% 1.73% 48.22% 1.10% -38.22% 0.63%
= 300 < 65%+ > 35%
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3.2.2
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300
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84
4.1
41.1
2004 8
2 1
913100007664967591
70%  30%
2017
180.62 305.81
88
2015
2017

2016

27

[2004]32 , 2004

279

734.06 247.63
25 42
1.
2- (X3

2.44% 98
2016 *

* LOF

31

2017



2017

4.1.2

2010 7 2010
12

2011 1
2012 7
2012 7
2013 12
24
2004 6 14
6.5
2014 6 14
2015 2 6
2015
5 29
2015 12
30 2017 4 19
2007 7 2009
11
2009 11
2016 5 10

31




2017

4.2

4.3
4.3.1

3 5 95%

4.3.2

4.4
4.4.1



2017

4.4.2
1.100 1.100
4.27% 6.27%

4.5

4.6

4.7

4.8



2017

85

5.1
2017 1 1 2017 6 30
5.2
5.3
86
6.1
2017 6 30
2017 6 30 2016 12 31

17,332,938.99

24,072,091.51

375,895.65

221,201.15

85,465.62

56,553.41

140,719,908.96

11,538,300.00

140,719,908.96

11,538,300.00

10 31




2017

143,807,453.51

139,894.44 -

3,137.36 5,798.94

99,644.37 697.17

158,756,885.39 35,894,642.18

2017 6 30 2016 12 31

45,774.30 90,183.54

189,818.93 53,155.79

31,636.49 8,859.28

138,028.28 50,776.53

158,756.51 240,178.58

564,014.51 443,153.72

143,807,453.51 33,599,831.51

14,385,417.37 1,851,656.95

158,192,870.88 35,451,488.46

158,756,885.39 35,894,642.18

2017 6 30 1.100
6.2
2017 1 1 2017 6 30

11 31




2017

1 1 1 1
6 30 6 30

9,615,189.72 -19,023,209.01

60,135.55 72,914.28

60,135.55 72,914.28

<c_=> 7.,714,106.22 ~3,595,671.64

5,701,753.17 -3,700,288.74

2,012,353.05 104,617.10

.. 1,837,445.36 -15,568,307.21

i 3,502.59 67,855.56

1,992,824.97 1,163,084.97

1 1,002,618.01 386,462.20

2 167,102.97 64,410.36

3 - -

4 644,717.76 517,043.38

5 - -

178,386.23 195,169.03

B 7.622,364.75 -20,186,293.98

B 7,622,364.75 -20,186,293.98

2017 1 1 2017

31




2017

2017 1 1 2017 6 30
33,599,831.51 1,851,656.95 35,451,488.46
- 7,622,364.75 7,622,364.75
e 2s 110,207,622.00 4,911,395.67 115,119,017.67
113,701,917.68 5,119,166.14 118,821,083.82
-3,494,295.68 -207,770.47 -3,702,066.15
143,807,453.51 14,385,417.37 158,192,870.88
2016 1 1 2016 6 30

75,263,878.22

33,983,989.53

109,247,867.

75

- -20,186,293.98 |  -20,186,293.98
. -30,857,510.22 -9,297,523.04 |  -40,155,033.26
3,934,517.60 590,034.27 4,524,551.87

-34,792,027.82 -9,887,557.31 |  -44,679,585.13

13 31




2017

44,406,368.00

4,500,172.51

48,906,540.51

6.1 6.4
6.4
6.4.1
< > [2014]61
2014 3 19
)
95¢%
3%
6.4.2
( [N 9
XBRL 3 <

14 31

776,778,645.84

)

5%

S%




2017

6.4.3

6.4.4

6.4.5

6.4.5.1

6.4.5.2

6.4.5.3

6.4.6

3%o

2004 1 1

2016

1%o

[2005]103

[2004]78

[2016]36

5 1

15 31

2008

2008

4

9

24

19



2017

[2016]46

[2016]70

[2016]140

[2017]2

2017 7 1

[2017]56

2018 1 1

[2004]78

2006 1 1

[2005]103

[2008]1

16 31

2017

7

1



2017

[2005]103
[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

17 31




2017

2017 1 1 2017 6 30 2016 1 1 2016 6 30
- - 11,262,033.70 3.48%
6.4.8.1.2
6.4.8.1.3
6.4.8.1.4
6.4.8.1.5
2017 1 1 2017 6 30
2016 1 1 2016 6 30
10,488.16 3.54% - -
6.4.8.2
6.4.8.2.1

18 31




2017

2017 1 1 2017 6 2016 1 1 2016 6 30
30
1,002,618.01 386,462.20
52,620.95 69,742.55
1.5%
X 1.5% /
6.4.8.2.2
2017 1 1 2017 6 30 2016 1 1 2016 6 30
167,102.97 64,410.36
0.25%
X 0.25% /
6.4.8.2.3
6.4.8.3 ( )
6.4.8.4
6.4.8.4.1
20107 1 1 2017 62016 1 1 2016 6 30
30
2014
3 19 - -

15,491,092.18

15,491,092.18

19 31




2017

/ -

15,491,092.18

15,491,092.18

10.77% 34 .88%
6.4.8.4.2
6.4.8.5
2017 1 1 2017 6 30 2016 1 1 2016 6 30
17,332,938.99 55,600.09 24,934 ,528.95 68,658.50
6.4.8.6
6.4.9 2017 6 30
6.4.9.1 /
6.4.12.1.1
2017
2017
002879 6 5 7 18.02| 18.02 1,313 23,660.26|23,660.26 -
7
2017 2017
603305 6 30 7 11.26| 11.26 1,351 15,212.26(15,212.26 -
10
2017 2017
300670 6 26 7 10.93] 10.93 1,259 13,760.87|13,760.87 -
3
2017 2017
300672 6 30 7 8.48 8.48 1,257 10,659.36(10,659.36 -
12
2017 2017
603331 6 27 7 9.63 9.63 999 9,620.37 9,620.37 -

20 31




2017

5
2017  |2017
300671 6 27| 7 8.11) 8.11 942 7,639.62| 7,639.62 -
5
2017  |2017
603617 6 23| 7 8.93 8.93 832 7,429.76| 7,429.76 -
3
6.4.9.2
6.4.9.3
6.4.9.3.1
6.4.9.3.2
6.4.10
87
7.1
%
1 140,719,908.96 88.64
140,719,908.96 88.64
2 - -
3 - -
4 - -
5 - -
17,708,834.64 11.15
328,141.79 0.21
158,756,885.39 100.00

21

31




2017

7.2

7.2.1
(%)
A - -
B - -
C 27,958,688.22 17.67
D - -
E 38,778.24 0.02
F - -
G - -
H - -
1 7,639.62 0.00
J 57,199,214.20 36.16
K 55,515,588.68 35.09
L - -
M - -
N - -
0 - -
P - -
Q - -
R - -
S - -
140,719,908.96 88.95

7.2.2

7.3

1 000002 312,099 7,793,112.03 4.93
2 000666 333,100 7,574,694 .00 4.79
3 600016 890,157 7,317,090.54 4.63
4 601818 1,789,300 7,246,665.00 4.58
5 601988 1,955,500 7,235,350.00 4.57
6 600048 722,479 7,203,115.63 4.55

22 31




2017

7 002142 372,987 7,198,649.10 4.55
8 600383 626,700 7,188,249.00 4.54
9 600015 777,928 7,172,496.16 4.53
10 600823 1,449,500 7,102,550.00 4.49
www.scfund.com.cn

7.4

7.4.1 2% 20

1 600683 13,274,203.26 37.44
2 600000 13,249,918.23 37.37
3 600016 12,988,206.16 36.64
4 601166 8,497,674.00 23.97
5 600015 8,378,500.78 23.63
6 000666 8,141,596.00 22.97
7 000543 7,698,117.00 21.71
8 000002 7,438,740.72 20.98
9 000031 7,398,830.93 20.87
10 600823 7,388,534.97 20.84
11 002142 7,297,230.80 20.58
12 000059 7,296,667.55 20.58
13 000600 7,244,046.93 20.43
14 601818 7,214,019.00 20.35
15 000001 7,199,112.00 20.31
16 000966 7,198,414.05 20.30
17 000625 7,196,392.00 20.30
18 000539 7,196,389.64 20.30
19 002419 7,194,109.36 20.29
20 600048 7,139,180.64 20.14
21 600886 7,081,976.00 19.98
22 601668 7,063,646.00 19.92
23 600383 6,997,990.00 19.74
24 001979 6,997,157.00 19.74

23 31




2017

25 601398 6,982,387.00 19.70
26 601988 6,901,437.00 19.47
27 601939 6,877,024.00 19.40
28 000069 6,749,079.00 19.04
29 000936 6,599,597.77 18.62
30 002146 6,599,025.00 18.61
31 000036 6,598,651.00 18.61
32 002133 6,579,484.00 18.56
33 600027 6,506,739.58 18.35
34 600036 6,062,253.90 17.10
35 601998 6,032,343.92 17.02
36 601328 6,021,747.00 16.99
37 600104 5,999,900.00 16.92
38 601009 5,998,941.56 16.92
39 000402 5,804,594.00 16.37
7.4.2 2% 20

1 600683 12,870,417.15 36.30
2 000600 11,494,716.62 32.42
3 601166 7,899,708.06 22.28
4 002419 7,696,682.79 21.71
5 600886 7,633,414.76 21.53
6 601668 7,580,721.00 21.38
7 001979 7,323,318.90 20.66
8 000069 7,117,775.80 20.08
9 000539 6,908,720.22 19.49
10 000001 6,850,787.00 19.32
11 600027 6,791,085.17 19.16
12 600000 6,427,038.47 18.13
13 601009 6,230,684.58 17.58
14 601328 6,158,616.60 17.37
15 600036 6,117,591.39 17.26

24

31




2017

16 601998 6,110,973.00 17.24
17 000966 6,005,827.23 16.94
18 000402 5,936,033.13 16.74
19 600016 5,918,031.84 16.69
20 600104 5,872,659.00 16.57
21 000543 5,845,180.00 16.49
22 600273 1,422,613.00 4.01
23 002440 1,215,184.00 3.43
24 600643 1,066,980.00 3.01
25 000002 1,000,258.99 2.82
26 600015 1,000,237.40 2.82
27 601398 956,290.08 2.70
28 000848 886,647.00 2.50
29 600872 856,200.00 2.42
30 600759 841,309.00 2.37
31 002597 833,248.00 2.35
7.4.3

294,628,189.16

172,985,778.73
7.5
7.6
7.7
7.8

7.9

25

31




2017

7.10

7.10.1

7.10.2

7.11

7.11.1

7.11.2

7.11.3

7.12

7.12.1

7.12.2

7.12.3
1 85,465.62
2 139,894.44
3 -
4 3,137.36
5 99,644.37
6 -
7 -
8 -
9 328,141.79

N
[u—y
N
N

26

31




2017

7.12.5
7.12.6
88
8.1
()
993 | 144,821.20 127,504,506.16 88.66% 16,302,947.35 | 11.34%
8.2
4,201.40 0.0029%
8.3

89

2014 % 3 A 19H

776,778,645.84

33,599,831.51

113,701,917.68

3,494,295.68

143,807,453.51

27

31




2017

28

31



2017

10.1

810

10.2

10.3

10.4

10.5

10.6

10.7
10.7.1

1) 158,454,687.81 34.04%  147,568.77 34.28%
1 114,049,508.19 24.50%  103,933.17 24.15%
1 62,226,699.74 13.37% 57,951.64 13.46%
4/ 56,850,303.70 12.21% 52,945.62 12.30%
1 39,741,362.66 8.54% 36,216.38 8.41%
1 30,229,463.96 6.49% 28,153.18 6.54%
2l 3,857,165.42 0.83% 3,592.17 0.83%
2 89,282.00 0.02% 83.17 0.02%

29




2017

10.7.2

31

30



2017

811

11.1 20%
20%
1 | 20170101-20170122 | 15,491,092.18 0.00 | 0.00 | 15,491,092.18 | 10.77
2 | 20170123-20170630 0.00 | 112,003,531.16 | 0.00 | 112,003,531.16 | 77.88
11.2
2017 8 25

31

31




