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2017 6 30



2017

1.1

2017
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01
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30

32

2017
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2017

82

2.1

002561

002561

2016 6 3

227,838,870.71
2.2

65%>< 800 +350><
2.3

021-50509888-8308

025-58587606

xuj@scfund.com.cn

wangkaining@jsbchin.com

021-50509666/400-821-0588

95319
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2017

021-50509888-8211

025-58588115

2.4
www.scfund.com.cn
83
3.1
3.11 (2017 1 1 -2017 6 30 )
3,149,279.87
15,360,519.74
0.0703
8.52%
3.1.2 (2017 6 30 )
0.0124
240,922,012.14
1.057
1
2
3
3.2
3.2.1
3.42% 0.35% 3.63% 0.41% -0.21% -0.06%
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2017

4.34%

0.37%

1.70%

0.44%

2.64%

-0.07%

8.52%

0.33%

3.78%

0.40%

4.74%

-0.07%

5.70%

0.50%

6.17%

0.46%

-0.47%

0.04%

5.70%

0.48%

6.49%

0.49%

-0.79%%

-0.01%

3.2.2

W1

=65%><

800

+35%><

B.08% -

6.93% -

5.77% -

4.62% -

3.46% -
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0.00% -

-1.16% {f-+

-2 %

-3.46% 4
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2017

2 279
913100007664967591
70%  30%
2017 734.06 247.63
180.62 305.81 25 42
88
1.
3.
2015
2017
2017
2. 44% 98
2016 *
2016 * LOF
4.1.2
2011
5
2016 6 3 - 10
2012 05 03
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2017

2013 6 5
100
LOF 2016
6 3
2016 8 11

2012 10 27 2015

5 29

2016
2017 4

2016 2

2 3
19

2017 4 19

2016

7

7

7.5

2009 07 2015

2015 7
2006 7 7
2016 10

18
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2017

4.2

4.3

43.1

3 5 95%

4.3.2

4.4

44.1

T™T

8 32



2017

4.4.2
1.057 1.057
8.52% 3.78%
4.5
PPP
4.6



2017

4.7

4.8

85

5.1

2017 1 1 2017 6 30

5.2

5.3

2017
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2017

6.1

2017

86

6

30

2017 6 30 2016 12 31
5,782,407.76 9,201,586.95
3,956,084.21 240,232.27

203,371.02 480,382.29
157,200,473.78 22,039,465.01
140,451,292.98 22,039,465.01

16,749,180.80 -
74,000,000.00 -

234,432.08 606,560.89

60,095.01 1,851.34
28,049.30 -
241,464,913.16 32,570,078.75

2017 6 30 2016 12 31

221,926.15 202,274.83
156,450.57 42,824.11
48,890.80 7,137.33

6,120.64 37,438.87

11 32




2017

109,512.86 240,762.35
542,901.02 530,437.49
227,838,870.71 32,898,922.69
13,083,141.43 -859,281.43
240,922,012.14 32,039,641.26
241,464,913.16 32,570,078.75
2017 6 30 1.057 227,838,870.71
6.2
2017 1 1 2017 6 30
2016 6 3
2017 1 1 2017 )(
30
2016 6 30

17,281,014.77 250,396.49
1. 1,467,218.70 250,396.43
131,671.09 95,088.60
421,549.18 -
913,998.43 155,307.83
2. “<<.>> 3,581,140.93 -
2,360,445 .57 -
1,220,695.36 -
3. <<.>> 12,211,239.87 -
4' “_’, - -
5. <<.7> 21,415.27 0.06
1,920,495.03 363,126.70
1 1,352,812.16 281,817.37

12 32



2017

2 275,142 .41 46,969.57
3 - -
4 115,144.52 _
5 - -
6 177,395.94 34,339.76
<<_=> 15,360,519.74 -112,730.21
<<_=> 15,360,519.74 -112,730.21

6.3

2017 1 1 2017 6 30
2017 1 1 2017 6 30
32,898,922.69 -859,281.43 32,039,641.26

15,360,519.74

15,360,519.74

194,939,948.02

-1,418,096.88

193,521,851.14

212,200,759.50

-1,199,964.01

211,000,795.49

-17,260,811.48

-218,132.87

-17,478,944.35

227,838,870.71

13,083,141.43

240,922,012.14

2016 6 3

(

) 2016

6 30

13
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2017

- -112,730.21 -112,730.21
254,749,688.49 - | 254,749,688.49
254,749,688.49 - | 254,749,688.49
254,749,688.49 -112,730.21 |  254,636,958.28

6.1 6.4
6.4
6.4.1
< > [2016]198
2016 6 3 254,749,688.49

14 32




2017

65%>< 800

6.4.2

XBRL 3 <

6.4.3

6.4.4

6.4.5
6.45.1

6.4.5.2

6.4.5.3

6.4.6

3%o 1%o

15

32

+35% >

2008

2008

)

4

9

24

19



2017

2004

1

1

2017

7

1

2018

2016

1

[2005]103

[2004]78

[2016]36

5 1

[2016]46

[2016]70

[2016]140

[2017]2

[2017]56

1

16 32

2017

7

1



2017

2004

6.4.7
6.4.7.1

6.4.7.2

1

1

25%

[2004]78

[2005]103

[2008]1

[2005]103

[2008]132

2008 10 9

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

20%

[2015]101

2005 9 8
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2017

6.4.8
6.4.8.1
6.4.8.1.1
2016 6 3 ( )
2017 1 1 2017 6 30
2016 6 30
204,353,467.19 100.00% -
6.4.8.1.2
2016 6 3 ( )
2017 1 1 2017 6 30
2016 6 30
11,985,400.00 100.00% - -
6.4.8.1.3
2016 6 3 ( )
2017 1 1 2017 6 30
2016 6 30
5,281,600,000.00 100.00% 1,070,000,000.00 100.00%
18 32




2017

6.4.8.14
6.4.8.1.5
2017 1 1 2017 6 30
45,228.86 100.00% 5,855.74 100.00%
2016 6 3 ( ) 2016 6 30
1%o
6.4.8.2
6.4.8.2.1
2017 1 1 2017 6 2006 6 3 ( )
30 2016 6 30
1,352,812.16 281,817.37
19,096.14 -
1.5%
1.5%
X 1.5% /
2017 4 26 0.8%
0.8%
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2017

X 0.8% /
6.4.8.2.2
2017 1 1 2017 6 2006 6 3 ( )
30 2016 6 30
275,142 .41 46,969.57
0.25%
X 0.25% /
6.4.8.2.3
6.4.7.3 ( )
6.4.7.4
6.4.7.4.1
6.4.7.4.2
6.4.7.5
2016 6 3 ( ) 2016 6
2017 1 1 2017 6 30
30
5,782,407.76 95,521.31] 254,982,171.95 95,088.60
6.4.7.6
6.4.8 2017 6 30

20 32




2017

6.4.8.1 /
6.4.10.1.1
2017
2017 6
002879 s 77 18.02 18.02 1,313 23,660.26|23,660.26
2017
2017 6
603305 20 7 10 11.26 11.26 1,351 15,212.26(15,212.26
2017
2017
300670 26 7 3 10.93 10.93 1,259 13,760.87(13,760.87
2017
2017
300672 20 7 12 8.48 8.48 1,257 10,659.36(10,659.36
2017
2017
603331 ”7 7 5 9.63 9.63 999 9,620.37| 9,620.37
2017
2017
300671 »7 7 5 8.11 8.11 942 7,639.62( 7,639.62
2017
2017
603617 »3 7 3 8.93 8.93 832 7,429.76| 7,429.76
6.4.8.2
2017
600795 6 5 3.60 - 550,500 1,802,429.00/1,981,800.00
2017
601872 5 2 5.16 - 239,000 1,204,217.00[1,233,240.00
6.4.8.3
21 32




2017

6.4.8.3.1

6.4.8.3.2
6.4.9
87
7.1
%
1 140,451,292.98 58.17
140,451,292.98 58.17
2 16,749,180.80 6.94
16,749,180.80 .94
3 - -
4 - -
5 74,000,000.00 30.65
9,738,491.97 4.03
525,947.41 0.22
241,464,913.16 100.00
7.2
7.2.1
A — -
B 1,207,017.00 0.50
C 44,964,899.99 18.66

22

32




2017

D 26,472,751.11 10.99
E -— —
F 4,510,869.00 1.87
G 16,406,777.00 6.81
H — -—
1 1,135,931.51] 0.47
J 34,698,377.00 14.40
K 8,289,118.20 3.44
L 2,765,552.17 1.15
M -— —
N - —
O - -—
P — -—
Q - -—
R — -—
S - -—
140,451,292.98 58.30
7.2.2
7.3

1 000063 329,400 7,819,956.00 3.25
2 000001 749,500 7,037,805.00 2.92
3 000895 234,500 5,569,375.00 2.31
4 002242 266,802 5,247,995.34 2.18

23 32




2017

5 000027 713,300 4,800,509.00 1.99
6 600016 549,000 4,512,780.00 1.87
7 002007 120,000 4,380,000.00 1.82
8 000568 84,000 4,248,720.00 1.76
9 001979 173,920 3,714,931.20 1.54
10 000089 365,000 3,412,750.00 1.42
www_scfund.com.cn
7.4
7.4.1 2% 20
1 000001 7,007,825.00 21.87
2 000625 5,009,492.00 15.64
3 000027 5,007,366.00 15.63
4 000895 5,006,725.00 15.63
5 000063 4,990,410.00 15.58
6 600016 4,979,430.00 15.54
7 002242 4,821,825.92 15.05
8 002007 4,268,513.00 13.32
9 600690 4,187,337.12 13.07
10 000900 3,119,633.68 9.74
11 000568 3,026,353.94 9.45
12 000089 3,017,631.00 9.42
13 002314 3,014,873.00 9.41
14 000539 3,012,811.52 9.40
15 000598 3,009,580.00 9.39
16 001979 3,008,861.40 9.39
17 000543 3,005,460.00 9.38
18 000876 3,005,193.71 9.38
19 000166 3,001,213.84 9.37
20 000718 2,996,310.50 9.35
21 000415 2,994,823.12 9.35

24 32




2017

22 600887 2,793,059.00 8.72
23 000501 2,667,445.00 8.33
24 600036 2,483,124.00 7.75
25 601166 2,472,504.00 7.72
26 601328 2,461,894.00 7.68
27 601318 2,452,520.94 7.65
28 601988 2,450,700.00 7.65
29 601288 2,439,220.00 7.61
30 601398 2,428,125.00 7.58
31 600236 1,887,804.00 5.89
32 600018 1,860,668.00 5.81
33 600011 1,825,818.00 5.70
34 600269 1,809,924.00 5.65
35 600048 1,804,640.00 5.63
36 600027 1,803,710.00 5.63
37 600795 1,802,429.00 5.63
38 600020 1,788,590.00 5.58
39 601818 1,557,714.00 4.86
40 600600 1,237,413.07 3.86
41 600066 1,234,938.43 3.85
42 600377 1,229,737.00 3.84
43 601899 1,224,713.00 3.82
44 600886 1,223,640.00 3.82
45 600741 1,221,752.00 3.81
46 600548 1,217,141.00 3.80
47 600642 1,216,445.00 3.80
48 600030 1,213,916.00 3.79
49 600578 1,205,629.00 3.76
50 601872 1,204,217.00 3.76
51 601588 1,203,121.00 3.76
52 600635 1,198,985.00 3.74
53 600637 1,198,883.07 3.74
54 600535 1,193,120.00 3.72
55 600153 1,185,031.00 3.70
56 600060 1,183,210.40 3.69
57 601985 1,181,607.00 3.69

25
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2017

7.4.2 2% 20
1 000625 4,335,990.00 13.53
2 600690 2,590,000.00 8.08
3 000166 2,530,168.23 7.90
4 000718 2,402,655.06 7.50
5 601588 1,533,394.00 4.79
6 600060 948,752.00 2.96
7 000619 654,124 .91 2.04
8 601898 535,674.00 1.67
9 000663 489,716.00 1.53
10 000050 A 421,600.00 1.32
11 600198 359,822.14 1.12
12 600597 359,448.00 1.12
13 000786 346,164.00 1.08
14 600150 317,989.00 0.99
15 603000 307,265.00 0.96
16 601989 306,365.00 0.96
17 600667 284,673.00 0.89
18 601718 281,336.00 0.88
19 600683 281,011.34 0.88
20 002014 274,993.52 0.86
7.4.3

155,424,206.43

51,364,283.10

7.5

26
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2017

1 - -

2 - -

3 11,974,800.00 4.97

11,974,800.00 4.97

4 - -

5 - -

6 - -

7 4,774,380.80 1.98

8 - -

9 - -

10 16,749,180.80 6.95
7.6

108601 1703 120,000 11,974,800.00 4.97

2 113011 45,440 4,774,380.80 1.98
7.7

7.8

27

32




2017

7.9

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

1 203,371.02
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2017

2 234,432.08
3 -
4 60,095.01
5 28,049.30
6 -
7 -
8 -
9 525,947.41
7.12.4
7.12.5
7.12.6
88
8.1
()
277 | 822,523.00 211,412,464.15 |  92.79% 16,426,406.56 | 7.21%
8.3
988,111.57 0.4300%

29 32




2017

8.4
89
254,749,688.49
2016 £ 6 A3 H
32,898,922.69
212,200,759.50
17,260,811.48
227,838,870.71
1
2
810
10.1
10.2
10.3

10.4

30
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2017

10.5

10.6

10.7

10.7.1

2| 204,353,467.19

100.00%

45,228.86

100.00%

10.7.2

11,985,400.00

100.00%

5,281,600,000.00

100.00%

31
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2017

11.1

811

20%

32 32

20%
20170401-20170630 | 60,300,502.51 | 0.00| 0.00 | 60,300,502.51 | 26.57
20170401-20170630 | 150,904,426.56 | 0.00 | 0.00 | 150,904,426.56 | 66.50
11.2
2017 8 25




