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3.1
A C
3.1.1 (2017 1 1 - 2017 (017 1 1 -
6 30 ) 2017 6 30 )
780,887.64 290,209.95
592,149.53 215,394.04
0.0165 0.0149
1.57% 1.36%
3.1.2 (2017 6 30
0.0380 0.0415
36,749,695.80 15,888, 786.20
1.038 1.041
1
2
3
3.2
3.2.1
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0.78% 0.08% 0.35% 0.01% 0.43% 0.07%
1.07% 0.07% 1.07% 0.01% 0.00% 0.06%
1.57% 0.07% 2.13% 0.01% -0.56% 0.06%
4.11% 0.09% 4.34% 0.01% -0.23% 0.08%
3.80% 0.09% 4_87% 0.01% -1.07% 0.08%
0.68% 0.09% 0.35% 0.01% 0.33% 0.08%
0.97% 0.08% 1.07% 0.01% -0.10% 0.07%
1.36% 0.07% 2.13% 0.01% -0.77% 0.06%
3.69% 0.10% 4.34% 0.01% -0.65% 0.09%
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3.0% 3.6%-3.7% 6
4.4.2
A 1.038
1.57% 2.13%
1.041 1.36%
4.5
4.6
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6.1

2017

86

6

30

2017 6 30 2016 12 31
30,674.59 76,198.46
181,467.22 1,698,502.78
8,916.77 8,774.39
71,656,671.86 63,534,658.30
6,427,413.00 -
65,229,258.86 63,534,658.30
967,550.50 167,841.61
1,545,226.33 1,640,017.23
74,390,507.27 67,125,992.77

2017 6 30 2016 12 31
20,700,000.00 15,100,000.00
935,516.78 -
- 9,971.20
28,026.54 30,948.56
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34




2017

8,623.56 9,522.61
4,564.31 5,466.77
18,288.55 1,887.48
-7,461.24 277.88
64,466.77 50,004.92
21,752,025.27 15,208,079.42
50,659,292.75 50,752,086.21
1,979,189.25 1,165,827.14
52,638,482.00 51,917,913.35
74,390,507.27 67,125,992.77
6.2
2017 1 1 2017 6 30
2017 1 1 2017 | 2016 5 19 (
6 30 ) 2016 6 30
1,321,327.72 162,435.31
1. 1,747,479.69 378,393.29
7,214.39 38,524.59
1,736,781.16 280,653.19
3,484.14 59,215.51
2. €.z -164,854.63 10,515.44
-75,632.15 -
-89,222.48 10,515.44
3. -263,554.02 -455,575.27
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4. “_’,

5. “_’,
2,256.68 229,101.85
513,784.15 156,897.36
1 167,111.75 58,922.12
2 51,418.98 18,129.89
3 25,896.43 23,094.71
4 36,089.66 1,122.49
5 149,770.56 26,333.48
149,770.56 26,333.48
6 83,496.77 29,294.67
B 807,543.57 5,537.95
B 807,543.57 5,537.95

6.3
2017 1 1 2017 6 30
2017 1 1 2017 6 30

50,752,086.21

1,165,827.14

51,917,913.35

- 807,543.57 807,543.57
-92,793.46 5,818.54 -86,974.92
2,622,475.32 85,505.49 2,707,980.81
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2. -2,715,268.78 ~79,686.95 ~2,794,955.73
50,659,292.75 1,979,189.25 52,638,482.00

2016 5 19 ( ) 2016 6 30
- 5,537.95 5,537.95
57,882,561.82 ~29,282.02 57,853, 279.80
240,523,990.32 -19,838.66 |  240,504,151.66
-182,641,428.50 -9,443.36 | -182,650,871.86
57,882,561.82 ~23,744.07 57,858,817.75
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6.4.8

6.4.8.1
6.4.8.1.1
2016 5 19 ( )
2017 1 1 2017 6 30
2016 6 30
25,796,775.71 100.00% - -
6.4.8.1.2
2016 5 19 ( )
2017 1 1 2017 6 30
2016 6 30
54,533,178.98 100.00%  79,697,429.41 100.00%
6.4.8.1.3
2017 1 1 2017 6 30| 2016 5 19 ( )
2016 6 30
780,800,000.00 100.00%  1,366,580,000.00 100.00%

6.4.8.1.4
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6.4.8.1.5
2017 1 1 2017 6 30
23,622.74 100.00% 18,278.47 100.00%
2016 5 19 ( ) 2016 6 30
1
2 1%o
6.4.8.2
6.4.8.2.1
2017 1 1 2017 6 |[2016 5 19 ( )
30 2016 6 30
167,111.75 58,922.12
1,534.96 1,409.09
0.65%
X0.65%/
6.4.8.2.2

21

34




2017

20107 1 1 2017 6 |[2016 5 19 ( )
30 2016 6 30
51,418.98 18,129.89
0.2%
X 0.2% /
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2017 1 1 2017 6 30
A C
- 2,273.64 2,273.64
- 21,905.80 21,905.80
- 16.05 16.05
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2006 5 19 ( ) 2016 6 30
A C
- 777.09 777.09
- 21,941.51 21,941.51
- 2.70 2.70
- 22,721.30 22,721.30
2016 5 19 A C C
0.35%
C = C X0.35%/
6.4.8.3 ( )
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6.4.8.4
6.4.8.4.1
2017 1 1 2017 6 30
A C
2016
5 19 - -
25,024,024.02 11,538,461.54
/ - -
/ - -
25,024,024.02 11,538,461.54
70.6800% 75.6300%
19 ( ) 2016 6 30
A c
2016
5 19 - -
/ 25,024,024.02 -
/ - -
25,024,024.02 _
70.6700% -
6.4.8.4.2
6.4.8.5
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2016 5 19 ( )
2017 1 1 2017 6 30
2016 6 30
30,674.59 1,044.99 186,951.10 31,167.18
6.4.8.6
6.4.9 2017 6 30
6.4.9.1 /
/
6.4.9.2
6.4.9.3
6.4.9.3.1
6.4.9.3.2
2017 6 30
20,700,000.00 2017 7 3 2017 7 4

6.4.10
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87
7.1
%

1 6,427,413.00 8.64
6,427,413.00 8.64
2 65,229,258.86 87.68
65,229,258.86 87.68
3 - -
4 _ _
5 - -
212,141.81 0.29
2,521,693.60 3.39
74,390,507.27 100.00

7.2

7.2.1

()
A - -
B 253,000.00 0.48
C 2,263,365.00 4.30
D - -
E - -
F - -
G 314,798.00 0.60
H - -
1 373,260.00 0.71
J 2,000,650.00 3.80
K - -
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L - -
M - -
N 373,000.00 0.71
0 - -
p - -
Q - -
R 849,340.00 1.61
S - -
6,427,413.00 12.21
7.2.2
7.3
1 000423 8,500 611,065.00 1.16
2 601628 21,000 566,580.00 1.08
3 601336 11,000 565,400.00 1.07
4 601318 10,000 496,100.00 0.94
5 300336 28,000 432,880.00 0.82
6 600110 30,000 422,700.00 0.80
7 002343 11,000 416,460.00 0.79
8 000895 17,000 403,750.00 0.77
9 300033 6,000 373,260.00 0.71
10 300070 20,000 373,000.00 0.71
www.scfund.com.cn
7.4
7.4.1 2% 20
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1 300336 1,402,450.00 2.70
2 000423 1,198,919.00 2.31
3 300259 1,040,474.16 2.00
4 300070 859,230.00 1.65
5 002343 712,170.00 1.37
6 600183 588,550.00 1.13
7 601628 576,357.00 1.11
8 601336 559,130.00 1.08
9 000963 557,024.00 1.07
10 002668 525,598.00 1.01
11 601318 499,800.00 0.96
12 002195 497,379.00 0.96
13 000630 484,500.00 0.93
14 600110 412,800.00 0.80
15 000892 405,600.00 0.78
16 000538 401,625.00 0.77
17 000895 395,930.00 0.76
18 002460 379,669.00 0.73
19 300033 377,242.94 0.73
20 300203 373,993.00 0.72
7.4.2 2% 20

1 300259 1,004,076.60 1.93
2 300336 950,954.94 1.83
3 000423 582,667.00 1.12
4 000963 551,620.00 1.06
5 002195 508,400.00 0.98
6 300070 500,250.00 0.96
7 002668 480,560.00 0.93
8 000630 472,500.00 0.91
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9 000892 407,777.00 0.79
10 000538 406,868.00 0.78
11 002460 386,910.00 0.75
12 300203 372,690.60 0.72
13 600373 333,150.00 0.64
14 002343 309,618.00 0.60
15 603018 309,007.95 0.60
16 300418 304,966.72 0.59
17 002739 302,100.00 0.58
18 300197 299,513.00 0.58
19 600183 296,930.00 0.57
20 600519 235,800.00 0.45
7.4.3
16,124,117.90
9,672,657.81
7.5
1 4,751,243.70 9.03
2 - -
3 - -
4 60,478,015.16 114.89
5 - -
6 - -
7 - -
8 - -
9 - -
10 65,229,258.86 123.92
7.6
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1 112109 12 43,086 4,359,441.48 8.28
2 136059 15 01 43,100 4,299,225.00 8.17
3 019546 16 18 42,730 4,268,299.70 8.11
4 112169 12 42,030 4,221,493.20 8.02
3] 112157 12 01 42,000 4,207,140.00 7.99
7.7

7.8

7.9

7.10

7.10.1

7.10.2

7.10.3

7.11

7.11.1
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7.11.2

7.11.3
1 8,916.77
2 967,550.50
3 -
4 1,545,226.33
5 -
6 -
7 -
8 -
9 2,521,693.60

7.11.4

7.11.5

7.11.6
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88
8.1
()
62 | 571,015.37 | 35,023,024.02 98.93% 379,929.15 1.07%
137 | 111,360.14 | 13,472,697.52 88.31% 1,783,642.06 | 11.69%
199 | 254,569.31 | 48,495,721.54 95.73% 2,163,571.21 4.27%
2

8.2
A 9,646.51 0.0272%
c 56,070.36 0.3675%
65,716.87 0.1297%

8.3
A 0
C 0~10
0~10
A 0
C 0
0
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2016 €5 A 19 H

650,633.19

203,309,236.01

36,393,661.32

14,358,424.89

143,173.66

2,479,301.66

1,133,881.81

1,581,386.97

35,402,953.17

15,256,339.58
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54,533,178.98

100.00%780,800,000.00

100.00% -

34 34
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11.1 20%
20%
20170101-20170630 | 36,562,485.56 - - | 36,562,485.56 72.16
20170101-20170426 | 9,999,000.00 - -1 9,999,000.00 19.73
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