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01
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81
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30
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1.2
81

82

83

84

85

86

1.2

2.1

2.2

2.3

24

2.5

3.1

3.2

3.3

4.1

4.2

4.3

4.4

4.5

4.6

4.7

4.8
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5.2

5.3
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87

88

89

810

§11

6.3

6.4

7.1

7.2

7.3

7.4

7.5

7.6

1.7

7.8

79

7.10

7.11

8.1

8.2

8.3

8.4

10.1

10.2

10.3

10.4

10.5

10.6

10.7
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8§12

11.1

11.2

121

122
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2017

82

2.1
165809
165809
LOF
20014 5 9
75,760,156.83
204 6 6
A
A
150164 150165 165809
43,777,985.00 18,761,993.00 13,220,178.83
2.2

><95%

><5%
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2017

2.3

021-50509888-8308

0755-22168168

xuj@scfund.com.cn

FANGQI275@pingan.com.cn

021-50509666/400-821-0588

95511 3

021-50509888-8211

0755-82080387

279
5047
279
5047
200135 518001

2.4

www.scfund.com.cn

2.5

17




2017

83
31
3.1.1 (017 1 1 -2017 6 30 )
-4,844,150.00
197,268.51
0.0023
0.26%
0.56%
3.1.2 (2017 6 30 )
-51,811,888.43
-0.6839
68,297,248.10
0.901
3.13 (2017 6 30 )
-22.31%
1
2
3
4 2014 5 9
3.2
3.2.1
3.44% 0.45% 4.78% 0.49% ~1.34% ~0.04%
0.78% 0.45% 2.38% 0.46% ~1.60% -0.01%
0.56% 0.36% 2.46% 0.38% ~1.90% ~0.02%
-0.68% 0.43% 2.62% 0.43% ~3.30% 0.00%
-23.08% 1.61% 0.28% 1.86% ~23.36% ~0.25%
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2017

-22.31%

1.57%

3.98%

1.82%

-26.29%%

-0.25%

3.2.2

><95%

><5%

S O 0 ALK R 5 [l 300 o S5t b AR VA i R 1) By S 55 0 L 1

58.95% -

49.49% -

2014-05-08 4

3.3
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20740831 4 bt
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2014
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2018-08-18 4 Foeeie

2016-01-268 b+ e
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9

> 95%

2017-01-02 -

(2]

><5%

2017-06-22

2017 1

- 2017 6

30

7:3

2017

6 30

1.026

1.163

0.609




2017

B 0.202

A 0.0450
A +3.0%
84
4.1
41.1
2004 8 27 [2004]32 . 2004 9
2 1 279
913100007664967591
70%  30%
2017 734.06 247.63
180.62 305.81 25 42
88
1.
2- ® & E
3.
2015
2017
2017
2.44% 98
2016 *
2016 * LOF
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2017

4.1.2

2014

5

9

11

19

2007 7 2010
6

2013
2015 6
LOF
2014
5 9
2014 6 28
2015 8
2016 5
19

11

58




2017

4.2

4.3

4.3.1

4.3.2

4.4

4.4.1

GDP

1.5%

12

6.9%

PPI

58

8.5%

95%

CP1



2017

1
2
3
5
4.4.2
0.901
0.56% 2.46%
4.5
500
1000
4.6

13

58

0.875

MPA

2500



2017

4.7

4.8

14

58



2017

85

5.1

5.2

5.3

15
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2017

86
6.1
2017 6 30
2017 6 30 2016 12 31
6.4.7.1 453,918.66 6,194,756.75
489,535.21 4,894.36
14,692.96 9,724.32
6.4.7.2 67,868,532.78 76,384,267.10
67,868,532.78 76,384,267.10
6.4.7.3 - -
6.4.7.4 - 4,000,000.00
6.4.75 143,621.37 179,436.70
99.80 -
6.4.7.6 - -
68,970,400.78 86,773,079.23
2017 6 30 2016 12 31
6.4.7.3 - -
315,480.32 4,000,000.00
97,650.36 183,559.35
39,808.06 52,613.56
11,373.73 15,032.43
6.4.7.7 _ 3

16

58




2017

6.4.7.8 208,840.21 255,682.97
673,152.68 4,506,888.31
6.4.7.9 87,907,512.42 106,546,322.65
6.4.7.10 -19,610,264.32 -24,280,131.73
68,297,248.10 82,266,190.92
68,970,400.78 86,773,079.23
2017 6 30 0.901 1.026
B 0.609 75,760,156.83 13,220,178.83

A 43,777,985.00

B 18,761,993.00

6.2
2017 1 1 2017 30
2017 1 1 2006 1 1
2017 6 30 2016 6 30
777,049.97 -17,083,098.65
1. 302,939.24 197,500.08
6.4.7.11 23,871.18 21,939.72
202,452.18 173,685.36
76,615.88 1,875.00
2. €z -4,584,930.62 -27,115,621.19
6.4.7.12 - -
6.4.7.13 -4,584,930.62 -27,115,621.19
6.4.7.13.2 - -
6.4.7.14 - -
6.4.7.15 - -
3. “©-77 6.4.7.16
5,041,418.51 9,686,618.72
4' “_,, - -

58




2017

5. €7 6.4.7.17 17,622.84 148,403.74
579,781.46 696,263.77
1 6.4.10.2.1 268,655.39 346,703.44
2 6.4.10.2.2 76,758.66 99,058.11
3 6.4.10.2.3 - -
4 6.4.7.19 549.08 1,861.82
5 338.63 8,451.14
338.63 8,451.14
6 6.4.7.20 233,479.70 240,189.26
) 197,268.51 -17,779,362.42
) 197,268.51 -17,779,362.42

6.3

2017 1 1 2017 6 30
2017 1 2017 6

106,546,322.65

-24,280,131.73

82,266,190.92

197,268.51

197,268.51

-18,638,810.23

4,472,598.90

-14,166,211.33

1,163,901.92

-270,660.72

893,241.20

-19,802,712.15

4,743,259.62

-15,059,452.53
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2017

87,907,512.42 -19,610,264.32 68,297,248.10
2016 1 1 2016 6 30
213,006,587.36 -21,994,775.79 |  191,011,811.57
- -17,779,362.42 | -17,779,362.42
. -130,887,609.91 21,866,633.84 | -109,020,976.07
12,458,198.45 -2,262,422.20 10,195,776.25
-143,345,808.36 24,129,056.04 | -119,216,752.32
82,118,977.45 -17,907,504.37 64,211,473.08
6.1 6.4
6.4
6.4.1
<« - [2013]1471
2014 268,064,983.90

19

58
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6.4.2

6.4.3

6.4.4

80%

XBRL

3

80%

20%

5%

>< 950 > 50
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6.4.5

6.4.5.1

6.4.5.2

6.4.5.3

6.4.6

2004

[2004]78

[2016]36

2016 5 1

[2016]46

[2016]70

[2016]140

[2017]2

2017 7 1

21
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2017

2017 7 1

[2017]56
2018 1 1
2
[2004]78
2004 1 1
[2008]1
3
[2008]132
2008 10 9
6.4.7
6.4.7.1
2017 6 30
453,918.66
1-3 -
453,918.66
6.4.7.2
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2017 6 30

70,433,539.45

67,868,532.78

-2,565,006.67

70,433,539.45

67,868,532.78

-2,565,006.67

70,433,539.45

67,868,532.78

-2,565,006.67

6.4.7.3

6.4.7.4

6.4.7.4.1

6.4.7.4.2

6.4.7.5

2017

6 30

83.85

198.27

143,333.31

5.94

143,621.37

23

58
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24 58

6.4.7.6
6.4.7.7
6.4.7.8
2017 6 30
360.51
34,712.18
25,000.00
119,014.74
29,752.78
208,840.21
6.4.7.9
2017 1 1 2017 6 30
91,824,354.58 106,546,322.65
( II_II — —
- / - -
/ - -
1,003,094.68 1,163,901.92
« " -17,067,292.43 -19,802,712.15
75,760,156.83 87,907,512.42
1
2
3
12




2017

4
B
5 A B
6.4.7.10
-57,720,942.10 33,440,810.37 -24,280,131.73
-4,844,150.00 5,041,418.51 197,268.51
10,753,203.67 -6,280,604.77 4,472,598.90
-644,278.62 373,617.90 -270,660.72
11,397,482.29 -6,654,222.67 4,743,259.62
-51,811,888.43 32,201,624.11 -19,610,264.32
6.4.7.11
2017 1 1 2017 6 30
20,577.62
3,189.73
103.83
23,871.18
6.4.7.12
6.4.7.12.1 e

25

58




2017

6.4.7.13
6.4.7.13.1
2017 1 1 2017 6 30
56,348,782.22
60,632,828.24
300,884.60
-4,584,930.62
6.4.7.13.2
6.4.7.14
6.4.7.14.1
6.4.7.14.2
6.4.7.15
6.4.7.16
2017 1 1 2017 6 30
1. 5,041,418.51
— 5,041,418.51
2. -

26

58




2017

5,041,418.51

6.4.7.17
2017 1 1 2017 6 30
17,622.84
17,622.84
6.4.7.18
2017 1 1 2017 6 30
549.08
549.08
6.4.7.19
2017 1 1 2017 6 30
34,712.18
119,014.74
29,752.78
50,000.00
233,479.70
6.4.8
6.4.8.1

6.4.8.2

27

58



2017

6.4.9

6.4.9.1

6.4.9.2

6.4.10

6.4.10.1

6.4.10.1.1

6.4.10.1.2
2017 1 1 2017 6 30 2016 1 1 2016 6 30
95,905,785.44 100.00%  249,391,815.00 100.00%

6.4.10.1.3
2017 1 1 2017 6 30 2016 1 1 2016 6 30
455,500,000.00 100.00%  102,900,000.00 100.00%

28

58




2017

6.4.10.1.4

6.4.10.1.5
6.4.10.2
6.4.10.2.1
2016 1 1 2016 6 30
2017 1 1 2017 6 30
268,655.39 346,703.44
7,964.78 13,178.67
0.7%
X0.7% /
6.4.10.2.2
2016 1 1 2016 6 30
2017 1 1 2017 6 30
76,758.66 99,058.11
0.2%
X 0.2% /
6.4.10.2.3
6.4.10.3 ( )
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2017

6.4.10.4

6.4.104.1

6.4.10.4.2

6.4.10.5

2017 1 1 2017 6 30 2006 1 1 2016 6 30

453,918.66 20,577.62 332,982.87 18,252.39

6.4.10.6

6.4.11

6.4.12 2017 6 30

6.4.12.1 /

6.4.12.2

6.4.12.3

6.4.12.3.1

30 58



2017

6.4.12.3.2

6.4.13

6.4.13.1

10

6.4.13.2
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2017

6.4.13.3

6.4.13.4

10%

10%

6.4.12

40%
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2017

6.4.13.4.1

6.4.13.4.1.1

017 6 30 1 1-3 3 -1 1-5 5
453,918.66] - - - - -|  453,918.66
489,535.21] - - - - -|  489,535.21
14,692.96 - - - - - 14,692.96
1,164,950.003,496,150.0063,007,031.18  200,401.60 - -167,868,532.78
- - - - - 143,621.37 143,621.37
- - - - - 99.80 99.80
2,123,096.833,496,150.0063,007,031.18  200,401.60 - 143,721.17|68,970,400.78
- - - - - 315,480.32]  315,480.32
- - - - - 97,650.36 97,650.36
- - - - - 39,808.06 39,808.06
- - - - - 11,373.73 11,373.73
- - - - - 208,840.21  208,840.21
- - - - - 673,152.68  673,152.68
2,123,096.833,496,150.0063,007,031.18  200,401.60 -| -529,431.51)68,297,248.10

2016 12 311 1-3 3 -1 1-5 5

6,194,756.75 - - - - -| 6,194,756.75
4,894.36 - - - - - 4,894.36
9,724 .32 - - - - - 9,724 .32
- - 3,296,172.9335,106,241.0937,981,853.08 - 76,384,267.10
4,000,000.00 - - - - -/ 4,000,000.00

33
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179,436.

179,436.

10,209,375.43

3,296,172.9335,106,241.09

37,981,853.08

179,436.

70

86,773,079.

23

4,000,000.

00

4,000,000.

00

183,559.

35

183,559.

35

52,613.

56

52,613.

56

15,032.

43

15,032.

43

255,682.

97

255,682.

97

4,506,888.

31

4,506,888.

31

10,209,375.43

3,296,172.9335,106,241.09

37,981,853.08

-4,327,451.

61

82,266,190.

92

6.4.13.4.1.2

25

2017 6 30

2016

12

31

25

792,931.31

851,549.85

25

-781,033.11

-839,444 .64

6.4.13.4.2

6.4.13.4.3
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2017

6.4.13.4.3.1
80%
80%
20%
5%
6.4.13.4.3.2
beta
2017 6 2016 12
30 31
1% -628,334.68 -803,576.15
5% -3,141,673.41 -4,017,880.76
10% -6,283,346.83 -8,035,761.53
2017 beta 0.92 2016 0.98
6.4.14
87
7.1
%
1 - -
2 67,868,532.78 98.40
67,868,532.78 98.40
3 - -

35
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2017

943,453.87 1.37
158,414.13 0.23
68,970,400.78 100.00

7.2

7.2.1

7.2.2

7.3

7.4

7.4.1

7.4.2

7.4.3

7.5

36

2%

2%

58

20

20




2017

1 3,496,150.00 5.12
2 - -
3 - -
4 200,401.60 0.29
5 - -
6 - -
7 64,171,981.18 93.96
8 - -
9 - -
10 67,868,532.78 99.37
7.6
1 113011 284,720 29,915,530.40 43.80
2 113008 52,400 5,442,264 .00 7.97
3 110032 42,420 5,039,496.00 7.38
4 113009 38,310 4,737,031.50 6.94
3] 019546 16 18 35,000 3,496,150.00 5.12
7.7
7.8

7.9

37

58




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

14,692.96
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2017

4 143,621.37
5 99.80
6 -
7 -
8 -
9 158,414.13
7.12.4
1 113008 5,442,264.00 7.97
2 110032 5,039,496.00 7.38
3 113009 4,737,031.50 6.94
4 110033 3,274,313.00 4.79
3] 110031 2,866,322.40 4.20
6 110034 2,667,674.00 3.91
7 127003 1,881,338.20 2.75
8 123001 1,434,848.90 2.10
9 113010 1,367,378.00 2.00
10 128012 1,330,914.08 1.95
11 128013 1,164,950.00 1.71
12 110030 1,094,814.80 1.60
13 128010 723,987.00 1.06
14 128011 372,838.90 0.55
7.12.5
7.12.6
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2017

88
8.1
()
247 177,238.81 | 35,222,195.00 | 80.46% | 8,555,790.00 19.54%
1,283 14,623.53 | 1,408,389.00 7.51% | 17,353,604.00 92.49%
1,597 8,278.13 | 5,315,532.00 | 40.21% | 7,904,646.83 59.79%
3,127 24,227.74 | 41,946,116.00 | 55.37% | 33,814,040.83 44.63%
8.2
A
1 6,758,494.00 15.44%
-013C-CT001
2 6,074,303.00 13.88%
-012G-ZY001
3 4,136,900.00 9.45%
4 2,733,577.00 6.24%
5 1,428,084.00 3.26%
6 1,249,000.00 2.85%
7 1,233,899.00 2.82%
8 1,096,100.00 2.50%
152
2
9 810,200.00 1.85%
10 762,216.00 1.74%
7 1
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2017

1 1,445,300.00 7.70%
2 869,300.00 4.63%
3 710,068.00 3.78%
4 525,000.00 2.80%
5 500,000.00 2.66%
6 1 495,940.00 2.64%
7 447,827.00 2.39%
8 431,188.00 2.30%
9 423,577.00 2.26%
10 332,765.00 1.77%
1 4,020,579.00 6.43%
2 445,156.00 0.71%
3 411,436.00 0.66%
-013C-CT001
4 370,511.00 0.59%%
5 302,823.00 0.48%
6 285,224.00 0.46%
7 274,312.00 0.44%
-012G-ZY001

8 177,577.00 0.28%
9 158,626.00 0.25%
10 115,469.00 0.18%
8.3

8.4

41
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2017

89

A B
2014 F5 A0 A - - | 268,064,983.90
53,533,500.00 | 22,942,928.00 | 15,347,926.58
- - | 1,003,094.68
- - | -17,067,292.43
) -9,755,515.00 | -4,180,935.00 | 13,936,450.00
43,777,985.00 | 18,761,993.00 | 13,220,178.83
1
2
3
810
10.1
FESABEHRARBFESHTREAKRS,
10.2
AHREHREEA, REANZNESREDIRREERNAZES,
10.3
AE SR EHRTAER TR,
10.4

RIREMRNEE SR AR REE,
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2017

10.5

FETBENANFTESFITNRUTMESAN ZKERARUITES (BHRBEESNK) .

10.6

10.7

10.7.1

NN
1
1
1
1

10.7.2
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2017

95,905,785.44

100.00%

455,500,000.00

100.00%

10.8
1 2016 2017 1 3
2 2017 1 3
3 2017 1 4
4 2017 1 5
5 2017 1 6
6 2017 1 9
7 2017 1 10
8 2017 1 11
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2017

9 2017 1 12
10 2017 1 13
11 2017 1 16
12 2017 1 17
13 2017 1 18
14 2017 1 19
15 2017 1 20
16 2016 4 2017 1 21
17 2017 1 283
18 2017 1 24
19 2017 1 25
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2017

20 2017 1 26
21 2017 2 3
22 2017 2 6
23 2007 2 7
24 2017 2 8
25 2017 2 9
26 2017 2 10
27 2017 2 13
28 2017 2 14
29 2017 2 15
30 2017 2 16
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58




2017

31 2017 2 17
32 2017 2 20
33 2017 2 21
34 2017 2 22
35 2017 2 23
36 2017 2 23
37 2017 2 24
38 2017 2 27
39 2017 2 28
40 2017 3 1
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2017

41 2017 3 2
42 2017 3 3
43 2017 3 6
44 2017 3 7
45 2017 3 8
46 2017 3 9
47 2017 3 10
48 2017 3 13
49 2017 3 14
50 2017 3 15
51 2017 3 16
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58




2017

52 2017 3 17
53 2017 3 20
54 2017 3 21
55 2017 3 22
56 2017 3 283
57 2017 3 24
58 2017 3 27
59 2016 2017 3 27
60 2017 3 28
61 2017 3 29
62 2017 3 30
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58




2017

63 2017 3 31
64 2017 4 5
65 2017 4 6
66 2017 4 7
67 2017 4 10
68 2017 4 11
69 2017 4 12
70 2017 4 12
71 2017 4 12
72 2017 4 13
73 2017 4 14

50

58




2017

74 2017 4 14
75 2017 4 14
76 2017 4 17
7 2017 4 18
78 2017 4 19
79 2017 4 20
80 2017 4 21
81 2017 4 24
82 2017 4 24
83 2017 4 24

2017

1

51

58




2017

84 2017 4 25
85 2017 4 25
86 2017 4 26
87 2017 4 26
88 2017 4 27
89 2017 4 27
90 2017 4 28
91 2017 4 28
92 2017 5 2
93 2017 5 2
94 2017 5 3
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58




2017

95 2017 5 4
96 2017 5 5
97 2017 5 8
98 2017 5 9
99 2017 5 10
100 2017 5 11
101 2017 5 12
102 2017 5 15
103 2017 5 16
104 2017 5 17
105 2017 5 18

53

58




2017

106 2017 5 19
107 2017 5 22
108 2017 5 23
109 2017 5 24
110 2017 5 25
111 2017 5 26
112 2017 5 31
113 2017 6 1
114 2017 6 2
115 2017 6 5
116 2017 6 6
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2017

117 2017 6 7
118 2017 6 7
119 2017 6 8
120 2017 6 9
121 2017 6 12
122 2017 6 13
123 2017 6 14
124 2017 6 15
125 2017 6 16
126 2017 6 19
127 2017 6 20

55

58




2017

128 2017 6 21
129 2017 6 22
130 2017 6 22
131 2017 6 23
132 2017 6 26
133 2017 6 27
134 2017 6 28
135 2017 6 29
136 2017 6 30

56

58




2017

811

11.1 20%

20%

11.2
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2017

812

12.1

12.2

12.3
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