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87

88

89
8§10

811

6.4

7.1

7.2

7.3

7.4

75

7.6

7.7

7.8

7.9
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7.11
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8.1

8.2

8.3
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10.7
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812

11.2

121
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2.1
580003
580003
2008 4 23
750,398,724 .88
2.2
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021-50509888-8308 010-85238667
xuj@scfund.com.cn bjxhg@hxb.com.cn
021-50509666/400-821-0588 95577
021-50509888-8211 010-85238680
22
279
22
279
200135 100005

2.4

www.scfund.com.cn

2.5
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2017

83
31
3.1.1 (017 1 1 -2017 6 30 )
9,843,227.35
-15,838,813.89
-0.0217
-2.87%
-2.47%
3.1.2 (2017 6 30 )
-201,400,291.09
-0.2684
572,356,632.06
0.7627
3.13 (2017 6 30 )
-18.70%
1
2
3
3.2
3.2.1
7.35% 1.22% 4.04% 0.51% 3.31% 0.71%
~1.84% 1.29% 4.61% 0.47% -6.45% 0.82%
-2.47% 1.10% 8.03% 0.43% ~10.50% 0.67%
-4.38% 1.11% | 12.24% 0.51% ~16.62% 0.60%
48.01% 2.37% |  54.92% 1.32% ~6.91% 1.05%
-18.70% 1.94% | 19.87% 1.32% ~38.57% 0.62%

52




2017

=75%* 300 +25%*

3.2.2

K St A0 T AL AR S [l 300 e 48t L AR R T VA i 4 1) Dy S 35 0k L P

52.46% -
41.97% -
31.48% -
20.98% -
10.49% -
0.00% |
-10.49% {}-
-20.98% -
-31.48% -
-41.97% -
-02.46% -
[ [ i =) [ =} ] =] [ = aa =+ a [} [ [} - — L=} [ L)
™l o ™l [ [} =] ™l [=] L] o — =] — o - =} - [y} - Ly} -
+ & @& & & @& - K & &8 - w o T & & @ 0= = & @
¢ - g g 9 92 9 g - & = g - & o g o g 9 =
£ g g & 2 2 - - ¢ o 9 & & F 4 w b L 98 & ¢
=] =] =] =] [ ] ] o] [ ] ] [ ] ] o] [ ] ] [ ] ]
™ [} [} ™l ™ [} ™l =] [} [} ™l [} [} ™l =] [} [} ™l ™ [} [}
[— MG W B UM Kok — A 2
1 2008 4 23
2 =75%* 300  +25%*



2017

84
4.1
41.1
2004 8 27
2 1
913100007664967591
70%  30%
2017
180.62 305.81
88
3.
2015
2017

2016

10

2.44%

52

[2004]32

734.06

25

2016

42

, 2004
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247.63
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9
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2017

4.1.2

2015

5

29

6.5

2010 7 2010
12

2011 1
2012 7
2012 7
2013 12
24
2014 6 14
2015 2 6
2015
5 29
2015 12

30 2017 4 19

4.2

11

52




2017

4.3

4.3.1

3 5 95%

4.3.2

4.4

4.4.1

2017

ppp
ppp

ppp

12 52



2017

17
4.4.2
0.7627 0.8427
-2.47% 8.03%
4.5
2016 GDP  6.7%
2017  GDP 6.5%
2017
4.6

13 52



2017

4.7

4.8

14

52



2017

5.1

5.2

5.3

85

15

52

2017



2017

86
6.1
2017 6 30
2017 6 30 2016 12 31
6.4.7.1 27,049,932.91 31,995,747.64
376,488.98 3,400,184.26
784,841.22 1,263,602.73
6.4.7.2 539,135,932.62 523,462,687.81
539,135,932.62 523,462,687.81
6.4.7.3 - -
6.4.7.4 - -
7,070,156.26 2,156,056.34
6.4.7.5 5,732.33 11,020.10
13,253.56 199,196.95
6.4.7.6 - -
574,436,337.88 562,488,495.83
2017 6 30 2016 12 31
6.4.7.3 - -
- 3,301,391.15
710,015.32 2,715,876.23
682,046.97 710,395.27
113,674.51 118,399.18
6.4.7.7 379,677.31 971,279.39

16

52




2017

6.4.7.8 194,291.71 298,987.10
2,079,705.82 8,116,328.32
6.4.7.9 750,398,724.88 708,925,682.81
6.4.7.10 ~178,042,092.82 -154,553,515.30
572,356,632.06 554,372,167.51
574,436,337.88 562,488,495.83
6 30 0.7627 750,398,724.88
1 2017 6 30
2017 1 1 2016 1 1
2017 6 30 2016 6 30
-9,030,101.14 ~70,672,444.08
173,141.49 219,887.57
6.4.7.11 173,141.49 219,887.57
ce_2> 16,395,067.99 ~134,887,934.09
6.4.7.12 15,640,512.33 ~136,222,092.54
6.4.7.13 - -
6.4.7.13.5 - -
6.4.7.14 _ _
6.4.7.15 754,555.66 1,334,158.45
<<>2 6.4.7.16
-25,682,041.24 63,697,230.40
ce>> 6.4.7.17 83,730.62 298,372.04
6,808,712.75 7,664,151.75

17

52




2017

1 6.4.10.2.1 4,097,860.15 4,142,283.32
2 6.4.10.2.2 682,976.70 690,380.57
3 6.4.10.2.3 - -
4 6.4.7.18 1,825,179.21 2,619,355.94
5 - -
6 6.4.7.19 202,696.69 212,131.92
) -15,838,813.89 -78,336,595.83
-15,838,813.89 -78,336,595.83

6.3

2017 1 2017 6 30
2017 1 2017 6

708,925,682.81

-154,553,515.30

554,372,167.51

-15,838,813.89

-15,838,813.89

41,473,042.07

-7,649,763.63

33,823,278.44

156,609,427.88

-34,601,767.52

122,007,660.36

-115,136,385.81

26,952,003.89

-88,184,381.92

750,398,724.88

-178,042,092.82

572,356,632.06

18

52




2017

2016

1

2016 6

30

924,321,291.05

-125,601,160.07

798,720,130.98

-78,336,595.83

-78,336,595.83

-172,112,381.93

51,670,718.18

-120,441,663.75

292,399,594.82

-84,793,455.52

207,606,139.30

-464,511,976.75

136,464,173.70

-328,047,803.05

752,208,909.12

-152,267,037.72

599,941,871.40

6.1 6.4
6.4
6.4.1
< >> [2008]296
2008
4 23 3,171,531,068.11

19 52



2017
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5%

=75%* 300

6.4.2

XBRL 3 <

6.4.3

6.4.4

6.4.5

6.4.5.1

6.4.5.2

6.4.5.3

20

60%-95%

+25%*
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6.4.6

2008 4 24

3%o 1%o

20086 9 19

[2005]103

[2004]78

2006 1 1

[2016]36

2016 5 1

[2016]46

[2016]70

[2016]140

[2017]2

2017 7 1

2007 7 1
21 52
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[2017]56

2018 1 1

[2004]78

2006 1 1

[2005]103

[2008]1

[2005]103

[2008]132

2008 10 9

[2012]85
2013 1 1
1 1
1 1 1 50%

1 25% 20%

[2015]101

2005 9 8
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6.4.7
6.4.7.1
2017 6 30
27,049,932.91
1-3 -
27,049,932.91
6.4.7.2
2017 6 30
540,747,356.93 539,135,932.62 -1,611,424.31
540,747,356.93 539,135,932.62 -1,611,424.31
6.4.7.3
6.4.7.4

6.4.7.4.1

23

52




2017

6.4.7.4.2
6.4.7.5
2017 6 30
5,261.99
152.46
317.88
5,732.33
6.4.7.6
6.4.7.7
2017 6 30
379,677.31
379,677.31
6.4.7.8
2017 6 30
895.02
193,396.69
194,291.71

24

52



2017

6.4.7.9
2017 1 1 2017 6 30
708,925,682.81 708,925,682.81
156,609,427.88 156,609,427.88
( " ) -115,136,385.81 -115,136,385.81
/ - -
( II_II ) - -
750,398,724.88 750,398,724.88
1
2
6.4.7.10
-200,012,269.76 45,458,754.46 -154,553,515.30
9,843,227.35 -25,682,041.24 -15,838,813.89
-11,231,248.68 3,581,485.05 -7,649,763.63
-42,498,167.68 7,896,400.16 -34,601,767.52
31,266,919.00 -4,314,915.11 26,952,003.89
-201,400,291.09 23,358,198.27 -178,042,092.82
6.4.7.11
2017 1 1 2017 6 30
150,231.62
11,261.55

11,648.32

25

52




2017

173,141.49

6.4.7.12
6.4.7.12.1
2017 1 1 2017 6 30
594,375,208.10
578,734,695.77
15,640,512.33
6.4.7.13
6.4.7.13.1
6.4.7.13.2
6.4.7.14
6.4.7.14.1
6.4.7.14.2
6.4.7.15
2017 1 1 2017 6 30
754,555.66

754,555.66

26

52




2017

6.4.7.16

2017 1 1 2017 6 30

1. -25,682,041.24
— -25,682,041.24
2. -
3. -
-25,682,041.24
6.4.7.17
2017 1 1 2017 6 30
81,680.72
2,049.90
83,730.62
6.4.7.18
2017 1 1 2017 6 30
1,816,179.21
9,000.00
1,825,179.21
6.4.7.19

2017 1 1 2017 6 30

44,630.98

27

52




2017

148,765.71

100.00
200.00
9,000.00
202,696.69
6.4.8
6.4.8.1
6.4.8.2
6.4.9
6.4.9.1
6.4.9.2
6.4.10
6.4.10.1
6.4.10.1.1
2017 1 1 2017 6 30 2016 1 1 2016 6 30

28

52




2017

119,073,985.08 9.82% 455,104,665.04 26.65%
6.4.10.1.2
6.4.10.1.3
6.4.10.1.4
6.4.10.1.5
2017 1 1 2017 6 30
110,894.48 9.95% - -
2016 1 1 2016 6 30
414,737.14 26.54% - -
6.4.10.2
6.4.10.2.1
2017 1 1 2017 6
2016 1 1 2016 6 30
30
4,097,860.15 4,142,283.32

29

52




2017

836,837.10

1,015,413.19

1.5%
X 1.5% /
6.4.10.2.2
2017 1 1 2017 6 30 2016 1 1 2016 6 30
682,976.70 690,380.57
0.25%
X 0.25% /
6.4.10.2.3
6.4.10.3 )
6.4.10.4
6.4.10.4.1
6.4.10.4.2
6.4.10.5
2017 1 1 2017 6 30 2016 1 1 2016 6 30
27,049,932.91 150,231.62 36,293,977.10 192,247 .41

30 52




2017

6.4.10.6

6.4.11
6.4.12 2017 6 30
6.4.12.1 /
6.4.12.1.1
2017
002879 2017 7 18.02| 18.02 1,313 23,660.26|23,660.26
6 5 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
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

31

52




2017

6.4.12.2

2017 2017
4 7
600568 25 19.63 97 6.15 2,379,787 49,434,169.2046,715,218.81
6.4.12.3
6.4.12.3.1
6.4.12.3.2
6.4.13

6.4.13.1

32

52




2017

6.4.13.2

6.4.13.3

33 52



2017

10%
10%
6.4.12
40%
( )
6.4.13.4
6.4.13.4.1
6.4.13.4.1.1
i=3 3
1 1-5
2017 6 30 =1
27,049,932.91 - - -| 27,049,932.91
376,488.98 - - -|  376,488.98
784,841.22 - - - 784,841.22
34 52



2017

539,135,932.

62

539,135,932.

62

7,070,156.

26|

7,070,156.

26

5,732.

33

5,732.

33

13,253.

56

13,253.

56

28,211,263.11

546,225,074.

77

574,436,337.

88

710,015.

32

710,015.

32

682,046.

97

682,046.

97

113,674.

51

113,674.

51

379,677.

31

379,677.

31

194,291.

71

194,291.

71

2,079,705.

82

2,079,705.

82

28,211,263.11

544,145,368.

95

572,356,632.

06

2016 12

31

1

=3

1-5

31,995,747.64

31,995,747.

64

3,400,184.26

3,400,184.

26

1,263,602.73

1,263,602.

73

523,462,687.

81

523,462,687

81

2,156,056.

34

2,156,056.

34

11,020.

10

11,020.

10

199,196.

95

199,196.

95

36,659,534.63

525,828,961.

20

562,488,495.

83

3,301,391.

15

3,301,391.

15

2,715,876.

23

2,715,876.

23

710,395.

27

710,395.

27

118,399.

18

118,399.

18

971,279.

39

971,279.

39

298,987.

10

298,987.

10

8,116,328.

32

8,116,328.

32

36,659,534.63

517,712,632.

88

554,372,167.

51

6.4.13.4.1.2

25

35

52




2017

2016 12 31
2017 6 30
25 - -
25 - -
6.4.13.4.2
6.4.13.4.3
6.4.13.4.3.1
2017 6 30 2016 12 31
o
o
- 539,135,932.62  94.20 523,462,687.81 94.42
539,135,932.62  94.20 523,462,687.81 94.42)
60%-95% 0-35%
3%
50
6.4.13.4.3.2

]

36 52




2017

2017 6
30

2016 12
31

1%

-7,383,400.55

-73,834,005.54

5%

-36,917,002.77

-47,728,671.76

10%

-73,834,005.54

-95,457,343.52

6.4.14

2017 beta 1.29

37

2016 1.72

52




2017

87
7.1
%

1 539,135,932.62 93.85
539,135,932.62 93.85
2 - -
3 - -
4 - _
5 - -
27,426,421.89 4.77
7,873,983.37 1.37
574,436,337.88 100.00

7.2

7.2.1

()
A 13,968,518.00 2.44
B - -
C 287,838,636.86 50.29
D 1,171,287.00 0.20
E 150,542,834.55 26.30
F 16,883,851.16 2.95
G - -
H - -
1 68,730,805.05 12.01
J - -

52




2017

nwi ||V |lo | 2| =|r

539,135,932.62 94.20
7.2.2
7.3
1 600491 5,243,585 56,263,667.05 9.83
2 300197 3,678,366 48,848,700.48 8.53
3 600568 2,379,787 46,715,218.81 8.16
4 300090 4,534,012 42,937,093.64 7.50
5 002195 4,678,689 33,452,626.35 5.84
6 002310 1,927,450 32,226,964.00 5.63
7 300476 1,295,811 30,620,013.93 5.35
8 000997 1,151,850 26,135,476.50 4.57
9 300116 2,013,481 21,644,920.75 3.78
10 002340 3,295,315 19,936,655.75 3.48
11 600110 1,281,435 18,055,419.15 3.15
12 600963 2,312,400 17,412,372.00 3.04
13 300014 954,786 17,329,365.90 3.03
14 002273 828,233 17,086,446.79 2.99
15 600382 1,171,676 16,883,851.16 2.95
16 603986 182,230 14,179,316.30 2.48
17 603799 232,800 14,149,584 .00 2.47
18 002200 809,300 13,968,518.00 2.44
19 300237 764,977 13,203,503.02 2.31

39 52




2017

20 [300450 224,386 11,616,463.22 2.03
21 |002555 357,200 9,133,604.00 1.60
22 [300545 106,200 7,678,260.00 1.34
23 [300068 257,174 4,330,810.16 0.76
24 002812 48,100 3,896,100.00 0.68
25 300335 61,100 1,171,287.00 0.20
26 603801 1,406 47,522.80 0.01
27 300666 2,276 43,448.84 0.01
28 603335 2,230 24,864.50 0.00
29 002879 1,313 23,660.26 0.00
30 603938 1,246 20,932.80 0.00
31 603305 1,351 15,212.26 0.00
32 [300669 841 14,650.22 0.00
33 [300670 1,259 13,760.87 0.00
34 603286 890 13,528.00 0.00
35 (300672 1,257 10,659.36 0.00
3 603331 999 9,620.37 0.00
37 [300671 942 7,639.62 0.00
38 603617 832 7,429.76 0.00
39 [300136 79 3,161.58 0.00
40 300073 86 2,144.84 0.00
41 [002517 33 1,161.27 0.00
42 300418 13 297.31 0.00
7.4

7.4.1 2% 20

1 002195 30,910,817.50 5.58
2 000997 27,527,559.43 4.97
3 002535 24,948,977.42 4.50
4 600491 24,659,155.01 4.45
5 300116 23,349,912.77 4.21

40 52




2017

6 002310 20,485,420.00 3.70
7 600963 19,921,766.00 3.59
8 002340 19,894,956.33 3.59
9 601618 18,946,632.00 3.42
10 002273 17,845,796.66 3.22
11 603986 16,795,447 .37 3.03
12 300014 16,522,721.47 2.98
13 600110 15,741,831.25 2.84
14 300197 15,127,791.80 2.73
15 600309 13,496,485.70 2.43
16 601800 13,462,440.80 2.43
17 600068 13,391,208.00 2.42
18 000065 13,315,927.18 2.40
19 300237 13,091,192.75 2.36
20 603799 11,548,494.00 2.08
7.4.2 2% 20

1 600477 37,406,853.52 6.75
2 300237 34,968,623.69 6.31
3 002297 33,600,428.45 6.06
4 000018 30,513,454.32 5.50
5 600622 30,133,442.19 5.44
6 600382 26,905,715.13 4.85
7 002535 25,982,093.04 4.69
8 000065 24,434,693.17 4.41
9 300501 23,755,247.63 4.29
10 000928 19,917,811.31 3.59
11 601618 18,408,123.00 3.32
12 600820 16,709,551.00 3.01
13 002358 15,112,335.87 2.73
14 600068 14,815,988.23 2.67
15 601800 14,104,970.50 2.54

41

52




2017

16 600309 13,733,448.12 2.48
17 002108 13,021,875.00 2.35
18 300355 11,472,219.83 2.07
19 002068 11,112,479.54 2.00
20 300476 10,837,535.09 1.95
7.4.3
620,089,981.82
594,375,208.10
7.5
7.6
7.7
7.8

7.9

42

52




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

784,841.22

7,070,156.26

43 52




2017

4 5,732.33
5 13,253.56
6 -
7 -
8 -
9 7,873,983.37
7.12.4
7.12.5
%
1 |600568 46,715,218.81 8.16
7.12.6

44 52



2017

88
8.1
()
37,452 20,036.28 101,695,708.91 13.55% 648,703,015.97 | 86.45%
8.2
75,061.09 0.01%
8.3

45 52




2017

89

2008 £ 4 A 23 H 3,173,064,234.06

708,925,682.81

156,609,427.88

115,136,385.81

750,398,724.88

46 52




2017

810

10.1

10.2

10.3

10.4

10.5

10.6

10.7

10.7.1

47 52




2017

516,987,772.66 42.62%  471,132.37 42.28%
140,571,078.29 11.59%  130,914.52 11.75%
130,481,138.88 10.76%  118,908.06 10.67%
119,073,985.08 9.82%  110,894.48 9.95%
96,982,742.53 8.00% 90,318.91 8.11%
83,773,728.38 6.91% 78,018.86 7.00%
65,114,588.96 5.37% 59,339.10 5.33%
60,000,126.12 4.95% 54,678.13 4.91%

Plwlr|lvikp|lprlprler|lddIdIM PPl |INM PP

10.7.2

48

52




2017

10.8

1 2017 1 3
2016

2 2017 1 21
2016 4

3 2017 2 283

4 2017 3 27
2016

5 2017 4 7

6 2017 4 12

7 2017 4 12

8 2017 4 14

9 2017 4 14

10 2017 4 24
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2017

11 2017 4 24
2017 1

12 2017 5 12

13 2017 6 6

14 2017 6 7
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811

11.1 20%

20%

11.2
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2017

812

12.1

12.2

12.3

http //www.scfund.com.cn

021 50509666 / 400-821-0588
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