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2.1

82

001323

001323

2015 5 27

273,904,381.57

001323

002170

273,903,382.57

999.00

2.2

=<50% + ><50%

2.3

021-50509888-8308

0755-22168168

xuj@scfund.com.cn

FANGQI275@pingan.com.cn

021-50509666/400-821-0588
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2017

2.4
www.scfund.com.cn
83
3.1
A C
3.1.1 (2017 1 1 - 2017 (2017 1 1 -
6 30 ) 2017 6 30 )
21,644,022.14 74.84
36,152,042.39 115.39
0.1210 0.1155
11.93% 11.87%
3.1.2 (2017 6 30 )
0.0649 0.0826
300,836,791.72 1,091.50
1.098 1.093
1
2
3
3.2
3.2.1
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2017

4.37% 0.67% 4.17% 0.49% 0.20% 0.18%
2.43% 0.58% -0.52% 0.49% 2.95% 0.09%
11.93% 0.61% -1.24% 0.45% 13.17% 0.16%
8.71% 0.62% -6.35% 0.49% 15.06% 0.13%
9.80% 0.46% -26.82% 1.25% 36.62% -0.79%%
4.39% 0.66% 4.17% 0.49% 0.22% 0.17%
2.44% 0.57% -0.52% 0.49%% 2.96% 0.08%
11.87% 0.61% -1.24% 0.45% 13.11% 0.16%
8.33% 0.62% -6.35% 0.49% 14.68% 0.13%
8.97% 0.51% -17.03% 0.86% 26.00% -0.35%
= ><50% + ><50%
2015 11 26 A C
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4.1
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70%  30%
2017
180.62 305.81
88
2015
2017

2016
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4.1.2

2007 1
2013 12 24
2015 5 27 2014 12 12
2017 5 6 10
2005 7 1
2015 8 19
2005 5 27
2017 5 6
2004
2 2015 6
2016 4 27 2016 2
- 12
2016 4
27
2017
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4.2

4.3
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4.3.2

4.4

4.4.1
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4
3016 10%
6
1
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5
4.4.2
A
11.93%,
C 1.093
11.87%, -1.24%
4.5
A
A
30
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4.6

4.7

4.8

12
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85

5.1

5.2

5.3

13
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2017

86

2017 6 30

2017 6 30 12 31
95,130,047.32 62,444,389.09
1,183,987.38 1,561,877.08
644,315.19 808,432.95
181,893,737.81 268,900,642.90
181,893,737.81 249,057,642.90
- 19,843,000.00
30,070,135.04 -
- 3,286,995.66
25,867.76 332,483.34
362,102.36 988.14
309,310,192.86 337,335,809.16

2017 6 30 12 31
2,078,609.42 873,445.55
5,304,220.96 410,535.96
379,583.38 443,023.08
63,263.91 73,837.22
0.30 0.31
557,356.22 861,377.48
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2017

89,275.45

180,771.67

8,472,309.64

2,842,991.27

273,904,381.57

341,134,743.35

26,933,501.65

-6,641,925.46

300,837,883.22

334,492,817.89

309,310,192.86

337,335,809.16

14,508,060.80

2017 6 30 273,904,381.57
A 1.098 273,903,382.57
C 1.093 999.00
6.2
2017 1 1 2017 6 30
2017 1 1 2017 6 (2016 1 1 2016 6
30 30
41,481,463.95 4,552,979.49
1. 703,576.79 6,188,829.50
532,111.56 4,042,438.63
126,974.54 7,069.81
44,490.69 2,139,321.06
2. “e-7z 26,202,404.43 -15,404,389.55
25,471,514.22 -15,957,397.73
-46,251.90 89,215.06
777,142.11 463,793.12
3.

13,390,043.50

15

37




2017

) 67,421.93 378,496.04

5,329,306.17 8,304,751.55

1 2,328,092.60 5,652,563.62
2 388,015.44 942,093.93
3 1.81 1.04
4 2,505,636.17 1,597,613.12
5 - -
107,560.15 112,479.84

B 36,152,157.78 -3,751,772.06

B 36,152,157.78 -3,751,772.06

2017 1 1 2017 6 30

2017 1 1 2017 6 30
341,134,743.35 -6,641,925.46 334,492,817.89
- 36,152,157.78 36,152,157.78
-67,230,361.78 -2,576,730.67 -69,807,092.45
51,054,104.69 3,666,485.40 54,720,590.09
-118,284,466.47 -6,243,216.07 -124,527,682.54

16 37




2017

273,904,381.57

26,933,501.65

300,837,883.22

2016

1

1

2016 6

30

929,889,791.86

10,400,680.44

940,290,472.30

-3,751,772.06

-3,751,772.06

-329,907,382.90 -644,709.23 -330,552,092.13
1,105,364.17 0.66 1,105,364.83
-331,012,747.07 -644,709.89 -331,657,456.96

599,982,408.96

6,004,199.15

605,986,608.11

6.1

6.4

6.4

6.4.1

17

37
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18 2015

16,528

2,403,079,202.08

[2015]795
2015
140,142.37
2015 5 27
80%
3%
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2017

6.4.5

6.4.5.1

6.4.5.2

6.4.5.3

6.4.6

3%o

2004 1 1

2016

1%o

[2005]103

[2004]78

[2016]36

5 1

[2016]46

[2016]70

19

37
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2008

4

9

24
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2017

[2016]140

[2017]2
2017 7 1

2017 7

[2017]56

2018 1 1

[2004]78

2006 1 1

[2005]103

[2008]1

[2005]103

[2008]132

2008 10 9
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2017

[2012]85
2013 1 1
1
1 1 50%
1 25% 20%
[2015]101
2005 9 8
6.4.7
6.4.7.1
6.4.7.2
6.4.8
6.4.8.1
6.4.8.1.1
2017 1 1 2017 6 30 2016 1 1 2016 6 30
675,184,319.61 41.58%|918,281,020.47 80. 14%

21
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2017

6.4.8.1.2
2017 1 1 2017 6 30 2016 1 1 2016 6 30
4,898,825.21 50.37% - -
6.4.8.1.3
2017 1 1 2017 6 30
2016 1 1 2016 6 30
- -| 6,269,600,000.00 64.57%
6.4.8.1.4
6.4.8.1.5
2017 1 1 2017 6 30
618,008.67 41.36% - -
2016 1 1 2016 6 30
845,028.88 80.08% 747,740.19 78.05%
1
2 1%o
22 37



2017

6.4.8.2
6.4.8.2.1
2017 1 1 2017 6 | 2016 1 1 2016 6 30
30
2,328,092.60 5,652,563.62
862,251.11 2,235,774.34
1.5%
X 1.5% /
6.4.8.2.2
2017 1 1 2017 6 | 2016 1 1 2016 6 30
30
388,015.44 942,093.93
0.25%
X 0.25% /
6.4.8.2.3
2017 1 1 2017 6 30
c
A

23
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2017

- 1.81 1.81
- 1.81 1.81
2016 1 1 2016 6 30
C
A
- 1.04 1.04
1.04 1.04 -
2015 11 26 A C A C
C C 0.2%
C = C X0.2%/
6.4.8.3 ( )
6.4.8.4
6.4.8.4.1
6.4.8.4.2
6.4.8.5
2017 1 1 2017 6 30 2016 1 1 2016 6 30
95,130,047.32 512,532.56 292,756,327.23 818,996.49

6.4.8.6

24

37




2017

6.4.9 2017 6 30
6.4.9.1 /
6.4.12.1.1
2017 2017
300670 6 26 7 10.93] 10.93 1,259 13,760.87|13,760.87}-
3
2017 2017
300671 6 27 7 8.11 8.11 942 7,639.62| 7,639.62-
5
6.4.9.2
2017
6
300145 08 16.92 - - 458,000, 6,971,973.087,749,360.00-
6.4.9.3
6.4.9.3.1

6.4.9.3.2

25

37




2017

6.4.10
87
7.1
%
1 181,893,737.81 58.81
181,893,737.81 58.81
2 - -
3 - -
4 _ _
5 30,070,135.04 9.72
96,314,034.70 31.14
1,032,285.31 0.33
309,310,192.86 100.00
7.2
7.2.1
()
A - -
B - -
C 77,018,971.67 25.60
D - -
E 13,222,420.30 4.40
F 7,954,257.75 2.64
G - -
H - -
I 32,004,505.09 10.64
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2017

J 14,031,200.00 4.66
K - -
L - -
M - -
N 7,002,500.00 2.33
0 - -
P - -
Q - -
R 30,659,883.00 10.19
S - -
181,893,737.81 60.46
7.2.2
7.3
1 600183 1,600,000 19,744,000.00 6.56
2 000892 1,185,100 11,886,553.00 3.95
3 600110 700,920 9,875,962.80 3.28
4 002343 258,000 9,767,880.00 3.25
5 300336 582,500 9,005,450.00 2.99
6 601336 168,000 8,635,200.00 2.87
7 002174 268,000 8,511,680.00 2.83
8 603368 138,939 7,954,257.75 2.64
9 600884 478,400 7,879,248.00 2.62
10 300145 458,000 7,749,360.00 2.58
www . scfund.com.cn
7.4
7.4.1 2% 20
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2017

1 002739 37,468,122.66 11.20
2 600977 27,713,626.95 8.29
3 600068 26,268,400.54 7.85
4 002340 24,213,371.76 7.24
5 300203 23,134,271.32 6.92
6 000630 21,554,000.00 6.44
7 600491 21,205,205.70 6.34
8 601336 19,247,635.12 5.75
9 601186 17,919,627.00 5.36
10 600110 17,755,182.83 5.31
11 300237 17,268,858.60 5.16
12 300383 15,553,500.59 4.65
13 300145 15,550,475.17 4.65
14 002310 14,916,533.69 4.46
15 002174 14,840,497.89 4.44
16 002636 14,063,775.65 4.20
17 601800 13,569,626.28 4.06
18 002439 13,442,604.62 4.02
19 600183 12,542,481.02 3.75
20 601766 12,309,072.00 3.68
21 002555 12,240,010.39 3.66
22 000892 12,140,712.36 3.63
23 002624 11,784,417.23 3.52
24 603328 11,420,621.54 3.41
25 600261 11,272,948.04 3.37
26 000997 11,127,961.23 3.33
27 600028 10,468,000.00 3.13
28 002343 10,307,934.90 3.08
29 000823 9,900,914 .45 2.96
30 603799 9,787,120.20 2.93
31 002195 9,625,008.19 2.88
32 300476 9,024,769.00 2.70
33 601628 8,969,365.20 2.68
34 601668 8,922,572.00 2.67
35 300070 8,869,405.00 2.65
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2017

36 300033 8,542,325.62 2.55
37 300336 8,466,731.37 2.53
38 600884 8,297,250.31 2.48
39 600562 8,239,825.35 2.46
40 603588 8,181,066.44 2.45
41 601599 8,161,533.99 2.44
42 600122 7,855,968.98 2.35
43 002573 7,747,106.48 2.32
44 603368 7,316,600.30 2.19
45 601390 7,164,000.00 2.14
46 000423 6,940,295.00 2.07
47 002236 6,881,397.28 2.06
48 300078 6,745,585.28 2.02
7.4.2 2%

1 002739 37,088,247.95 11.09
2 600068 27,758,875.00 8.30
3 000630 27,008,730.58 8.07
4 600977 26,465,430.07 7.91
5 600183 24,004,027.17 7.18
6 002636 23,416,112.65 7.00
7 300203 22,995,939.13 6.87
8 002368 20,024,206.89 5.99
9 002439 19,881,329.58 5.94
10 601186 18,048,993.21 5.40
11 300183 17,751,370.80 5.31
12 000823 17,065,128.93 5.10
13 300033 16,909,417.17 5.06
14 002340 16,575,176.00 4.96
15 002310 16,444,064.00 4.92
16 300383 16,026,986.14 4.79

29

37




2017

17 600110 15,589,933.70 4.66
18 000858 15,259,695.86 4.56
19 000568 14,497,040.32 4.33
20 002475 14,309,155.88 4.28
21 600519 14,270,327.49 4.27
22 600643 13,681,700.48 4.09
23 601800 13,586,412.00 4.06
24 600109 13,327,746.00 3.98
25 600491 12,743,957.12 3.81
26 300237 12,675,873.71 3.79
27 601766 12,321,290.53 3.68
28 603328 11,720,235.15 3.50
29 600261 11,300,670.85 3.38
30 002241 10,781,708.98 3.22
31 601336 10,756,335.39 3.22
32 600028 10,494,000.00 3.14
33 600999 10,209,335.00 3.05
34 300145 9,675,915.43 2.89
35 300078 9,394,140.25 2.81
36 600820 9,247,487.02 2.76
37 601668 9,072,000.00 2.71
38 600562 8,593,209.09 2.57
39 002195 8,495,908.72 2.54
40 000028 8,267,996.42 2.47
41 002573 8,172,279.41 2.44
42 300207 7,797,282.36 2.33
43 600122 7,777,279.00 2.33
44 002236 7,708,261.03 2.30
45 601688 7,463,897.48 2.23
46 000423 7,291,721.77 2.18
47 000538 7,140,978.24 2.13
48 601390 7,134,975.40 2.13
49 002174 6,711,908.08 2.01

7.4.3

30

37




2017

759,999,364.80

867,172,041.24

7.5

7.6

7.7

7.8

7.9

7.10

7.10.1

7.10.2
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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

644,315.19

25,867.76

362,102.36

O | O |N|O|Oa|R|W|IN|F

1,032,285.31
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2017

7.12.4
7.12.5
%
1 300145 7,749,360.00 2.58
7.12.6
88
8.1
()
3,159 | 86,705.72 | 46,666,199.96 17.04% | 227,237,182.61 | 82.96%
A
1 999.00 0.00 0.00% 999.00 | 100.00%
C
3,160 | 86,678.60 | 46,666,199.96 17.04% | 227,238,181.61 | 82.96%
8.2
3,832.63 0.0000%
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2017

999.00 100.0000%
C
4,831.63 0.0000%
8.3
89
A
2015F5A27 A 2,403,079,202.08 -
341,133,744.35 999.00
51,054,104.69 -
118,284,466.47 -
273,903,382.57 999.00
1
2

810

10.1
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2017

10.2

10.3

10.4

10.5

10.6

10.7

10.7.1

2/675,184,319.61 41.58%  618,008.67 41.36%
2/525,917,010.99 32.38%  489,788.46 32.78%
1) 380,213,874.77 23.41%  346,489.86 23.19%
1 42,697,857.36 2.63% 39,764.11 2.66%
1
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2017

10.7.2

4,898,825.21

50.37%

4,827,520.66

49.63%

36

37




2017

811

11.1 20%

20%

11.2

2017 8 25
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