2017
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1.1

2017

01

01

81
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30
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2017

2.1

82

582003

582003

2015 8 19

183,858,058.13

2.2

60%* 300 +40%*

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

2.4

www.scfund.com.cn
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83
3.1
3.1.1 (2017 1 1 -2017 6 30 )
12,208,277.12
22,584,791.46
0.1222
10.51%
3.1.2 (2017 6 30
0.2572
237,691,430.18
1.293
1
2
3
3.2
3.2.1
4.11% 0.45% 3.35% 0.41% 0.76% 0.04%
8.47% 0.42% 3.31% 0.38% 5.16% 0.04%
10.51% 0.42% 5.62% 0.35% 4.89% 0.07%
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12.83%

0.43%

8.36%

0.41%

4.47%

0.02%

9.48%

0.65%

-3.10%

0.89%

12.58%

-0.24%

=60%*

3.2.2

300 +40%*
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38.27%

35.34%
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0.00%
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84
4.1
4.1.1
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- (X3 9
3.
2015
2017
2017
2. 44% 98
2016 *
2016 * LOF



2017

4.1.2

2007 7
2010 6
2013 4
2015 6 8
2015 8 19
11
LOF
2014 5
9
2014
6 28
2015 8
19
2016 5
19
2007 1
2015 8 19

10

33




2017

2013 12 24

2014 12 12

2005 7 1

2015 8 19

2015 5 27
2017 5 6

2016

5

10

2007 7 2012

2012 7

4.2

4.3

4.3.1
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2017

2
3
3 5 95%

4.3.2
4.4

4.4.1

A
4.4.2
1.2930 10.51%
5.62%

4.5



2017

4.6

4.7

4.8

10
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5.1

5.2

5.3

2017

1

1

2017

85

6

30

11
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2017

6.1

2017

86

6

30

2017 6 30 2016 12 31
5,296,018.12 1,340,033.29
470,484.31 32,409.61
72,241.24 10,178.14
219,173,662.73 231,807,471.55
136,604,444 .53 91,637,213.35
82,569,218.20 140,170,258.20
12,000,000.00 -
192,846.09 394,857.50
1,782,990.40 2,632,348.47
238,988,242.89 236,217,298.56

2017 6 30 2016 12 31
- 17,000,000.00
- 291.77
287,377.14 237,314.24
47,896.20 39,552.38
288,202.81 178,332.50

12 33




2017

603,912.20 603,912.20
- 330.56
69,424.36 110,001.10
1,296,812.71 18,169,734.75
183,858,058.13 186,322,901.70
53,833,372.05 31,724,662.11
237,691,430.18 218,047,563.81
238,988,242.89 236,217,298.56
2017 6 30 1.2930 183,858,058.13
6.2
2017 1 1 2017 6 30
2017 1 1 2017|2016 1 1 2016 6

6 30 30
26,319,549.38 -156,756.96
1. 2,573,637.09 168,048.22
39,768.91 34,424.08
2,517,521.08 130,151.56
16,347.10 3,472.58
2. <<.>> 13,368,983.30 -1,509,469.48
11,633,629.44 -1,281,949.68
232,220.16 -310,158.27
1,503,133.70 82,638.47
1 e s 10,376,514.34 1,183,765.81

2 “_”
3 “_”

414.65 898.49

13 33




2017

3,734,757.92 620,131.81
1 1,660,019.02 204,823.99
2 276,669.91 34,137.32
3 - -
4 1,399,990.80 289,796.83
5 307,070.09 2,059.61
307,070.09 2,059.61
6 91,008.10 89,314.06
) 22,584,791.46 -776,888.77
) 22,584,791.46 -776,888.77

6.3

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

186,322,901.70

31,724,662.11

218,047,563.81

22,584,791.46

22,584,791.46

.. -2,464,843.57 ~476,081.52 -2,940,925.09
70,452.43 14,337.38 84,789.81
-2,535,296.00 -490,418.90 -3,025,714.90

183,858,058.13

53,833,372.05

237,691,430.18
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2017

2016

1

1

2016 6

30

26,223,073.84

4,576,283.91

30,799,357.75

- -776,888.77 -776,888.77

e 2s -3,285,807.90 -445,500.40 -3,731,308.30
725,821.07 99,800.62 825,621.69

-4,011,628.97 -545,301.02 -4,556,929.99

22,937,265.94

3,353,894.74

26,291,160.68

6.1 6.4
6.4
6.4.1
2015 8 19 ,
< - [2012]506
2012
8 13 775,673,452.62
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6.4.2

6.4.3

6.4.4

6.4.5

6.4.5.1

6.4.5.2

30% 80%

S%

60%* 300

( s
XBRL 3 <

16 33

3%

20% 70%

+40%*
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2017

6.4.5.3

6.4.6
1
3%o 1%
[2005]103
2
[2004]78
2004 1 1
[2016]36
2016 5 1
[2016]46
[2016]70
[2016]140
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2008

2008

4

9

24

19



2017

[2017]2
2017 7 1

2017 7

[2017]56

2018 1 1

[2004]78

2004 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%
18 33
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6.4.7

6.4.7.1

6.4.7.2

[2015]101

2015

9

8

6.4.8

6.4.8.1

6.4.8.1.1

6.4.8.1.2

6.4.8.1.3

6.4.8.1.4

6.4.8.1.5

19

33




2017

6.4.8.2
6.4.8.2.1
2017 1 1 2017 6
2016 1 1 2016 6 30
30
1,660,019.02 204,823.99
67,212.91 97,496.54
1.5%
X 1.5% /
6.4.8.2.2
2017 1 1 2017 6 30 2016 1 1 2016 6 30
276,669.91 34,137.32
0.25%
X 0.25% /
6.4.8.2.3
6.4.8.3 ( )
6.4.8.4
6.4.8.4.1
6.4.8.4.2

20

33




2017

6.4.8.5

2017 1 1 2017 6 30 2016 1 1 2016 6 30
5,296,018.12 19,540.37 9,097,663.30 30,313.36
6.4.8.6
6.4.9 2017 6 30
6.4.9.1 /
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
603617 2017 2017 8.93 8.93 832 7,429.76| 7,429.76 -

21

33



2017

23

6.4.9.2
2017 2017
5 7
601919 17 5.35 26 5.89 506,900 3,122,504.002,711,915.00
2017
6
600657 10 5.76 - - 219,600, 1,339,355.681,264,896.00
6.4.9.3
6.4.9.3.1
6.4.9.3.2

6.4.10

22
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87

7.1
%

1 136,604,444 53 57.16
136,604,444 53 57.16
2 82,569,218.20 34.55
82,569,218.20 34.55
3 - -
4 - _
5 12,000,000.00 5.02
5,766,502.43 2.41
2,048,077.73 0.86
238,988,242.89 100.00

7.2

7.2.1

()
A - -
B 3,167,213.00 1.33
C 71,402,311.70 30.04
D 7,219,170.00 3.04
E - -
F 7,494,738.42 3.15
G 18,780,370.40 7.90
H - -
1 7,639.62 0.00
J 14,821,872.00 6.24
K 1,264,896.00 0.53

23 33




2017

L 3,001,050.00 1.26
M - -
N 3,081,420.00 1.30
0 - -
p - -
Q - -
R 6,363,763.39 2.68
S - -
136,604,444 .53 57.47
7.2.2
7.3
1 000063 183,100 4,346,794.00 1.83
2 601318 87,200 4,325,992.00 1.82
3 601607 139,729 4,035,373.52 1.70
4 600036 168,000 4,016,880.00 1.69
5 000338 300,000 3,960,000.00 1.67
6 600900 251,500 3,868,070.00 1.63
7 000022 130,000 3,867,500.00 1.63
8 300003 174,776 3,864,297.36 1.63
9 600519 8,100 3,821,985.00 1.61
10 002821 51,000 3,721,470.00 1.57
www . scfund.com.cn
7.4
7.4.1 2% 20
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2017

1 600900 4,721,484 .32 2.17
2 000581 4,484,131.00 2.06
3 300182 4,456,081.66 2.04
4 601318 4,433,691.84 2.03
5 600348 3,918,041.60 1.80
6 000541 3,711,870.16 1.70
7 002563 3,535,393.00 1.62
8 600004 3,295,937.80 1.51
9 601333 3,277,623.00 1.50
10 600028 3,268,520.00 1.50
11 300568 3,260,944 .00 1.50
12 600038 3,253,974 .41 1.49
13 002674 3,215,574.75 1.47
14 300003 3,210,952.32 1.47
15 600056 3,203,154.38 1.47
16 000028 3,202,349.59 1.47
17 600036 3,181,399.04 1.46
18 000828 3,181,200.03 1.46
19 300144 3,178,033.86 1.46
20 601607 3,177,028.88 1.46
7.4.2 2% 20

1 300182 4,496,509.00 2.06
2 600348 3,966,146.93 1.82
3 002415 3,911,103.00 1.79
4 002674 3,855,134.63 1.77
5 601992 3,836,588.00 1.76
6 000541 3,740,080.20 1.72
7 000333 3,334,620.62 1.53

25
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2017

8 600660 3,282,727.00 1.51
9 000538 3,259,945.00 1.50
10 000963 3,221,383.30 1.48
11 002739 3,133,040.40 1.44
12 601258 3,047,869.00 1.40
13 300568 2,929,526.80 1.34
14 000776 2,844,586.70 1.30
15 002402 2,756,671.19 1.26
16 601717 2,743,296.00 1.26
17 601179 2,737,970.00 1.26
18 000796 2,734,121.58 1.25
19 600755 2,730,387.02 1.25
20 601515 2,705,880.90 1.24

7.4.3
479,709,125.37
457,145,500.89

7.5

1 1,786,140.00 0.75
2 - -
3 9,979,000.00 4.20
9,979,000.00 4.20
4 60,751,078.20 25.56
5 10,053,000.00 4.23
6 - -
7 - -
8 - -
9 - -
10 82,569,218.20 34.74

26
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2017

7.6

1 112157 12 01 200,000 20,034,000.00 8.43
2 122212 12 200,000 19,964 ,000.00 8.40
16
3 041669025 100,000 10,053,000.00 4.23
CPOO1
108601 1703 100,000 9,979,000.00 4.20
136059 15 01 100,000 9,975,000.00 4.20
7.7
7.8
7.9
7.10
7.10.1

7.10.2

27
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2017

7.11

7.11.1

7.11.2

7.11.3

7.12
7.12.1

7.12.2

7.12.3

72,241.24

192,846.09

1,782,990.40

OO0 lW|IN|F

2,048,077.73
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2017

7.12.4

7.12.5

7.12.6

8.1

88

(

)

600

306,430.10

168,349,326.60

91.56%

15,508,731.53 8.40%

8.2

8.3

89

20158 A 19 H

55,796,106.95

186,322,901.70

70,452.43

2,535,296.00

29
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2017

183,858,058.13

810

10.1

10.2

10.3

10.4

10.5

10.6

10.7

30 33
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10.7.1

41 487,215,796.72 52.16%  448,254.53 52.15%
2/113,192,202.28 12.12%  105,415.96 12.27%
2| 65,294,919.99 6.99% 59,503.28 6.92%
1 65,036,879.75 6.96% 59,267.84 6.90%
1 59,033,311.12 6.32% 53,796.82 6.26%
1 56,798,928.24 6.08% 51,760.66 6.02%
1 44,109,845.91 4.72% 41,079.57 4.78%
1 43,370,370.73 4.64% 40,391.06 4.70%
1 - - - -
1 - - - -
1 - - - -
1 - - - -
2 - - - -
2 - - - -
1 - - - -
1 - - - -
2 - - - -
1 - - - -
1 - - - -
2 - - - -
1 - - - -
1 - - - -
1 - - - -
1 - - - -
1 - - - -
1 - - - -
2 - - - -
1 - - - -
1 - - - -
1 - - - -
31 33




2017

10.7.2

11,782,760.41

63.29%

410,793,000.00

37.98%

6,834,746.68

36.71%

249,600,000.00

23.08%

101,500,000.00

.38%

11,000,000.00

-02%

26,000,000.00

-40%

86,900,000.00

.03%

65,800,000.00

(0| N |- | ©

-08%

120,000,000.00

11.09%

10,000,000.00

0.92%
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2017

11.1

811

20%

20%

20170101-2017630

168,349,326.60

- | 168,349,326.60

91.56

11.2

33 33
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