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83
3.1
3.1.1 2017 2016 2015
-197,776.86 200,879.01 26,240,558.37
1,084,705.98 -2,218,964.07 15,601,306.08
0.2188 -0.2075 0.6804
18.20% -18.71% 52.69%
21.64% -18.16% 17.96%
3.1.2 2017 2016 2015
1,711,775.26 546,729.37 3,882,074.78
0.3207 0.0859 0.3274
7,049,146.13 6,908,099.74 15,740,812.01
1.321 1.086 1.327
3.1.3 2017 2016 2015
32.10% 8.60% 32.70%
1
2
3
4 2012 3 9
3.2
3.2.1
4.76% 1.17% 5.57% 1.09% -0.81% 0.08%
9.26% 0.98% 11.44% 0.93% -2.18% 0.05%
21.64% 0.89% 25.10% 0.86% -3.46% 0.03%
17.42% 1.90% 27.12% 1.75% -9.70% 0.15%
47.43% 1.67% 58.66% 1.57% -11.23% 0.10%
32.10% 1.61% 41.33% 1.54% -9.23% 0.07%
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4.1
41.1
2004 8 27 [2004]32 , 2004
2 1 279
913100007664967591
70%  30%
2017 12 31 752.89
266.41 256.09 230.39
156 27 60 69
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2017
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10 66



100

LOF 2017

2013

6

5

11

11

2011 5

2012 05

2013

100

LOF
2016 6 3

2016

11

,2016 2

2016
5 2017 4

03

6

8

2012

10 27 2015

3

2017 4 19

2
19

2017

3

9

2003 10

2003

11

66




100

LOF 2017
10 2010 6
2010
7
2017 3 9
100
LOF

4.2

4.3

4.3.1

4.3.2

2011

12

66




100 LOF 2017

3 5 95%
4.3.3
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4.4.1
2017 A
50 300 100 25.08% 21.78% 26.41%
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1.321 1.321
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87
7.1
100 LOF
2017 12 31
2017 12 31 2016 12 31
74.7.1 405,533.44 1,237,801.43
13,404.85 5,214.60
1,018.60 1,991.10
7472 6,683,346.42 6,325,451.60
6,683,346.42 6,325,451.60
7473 - -
7474 - -
54,142 .07 -
7475 103.71 184.68
998.80 248,894.44
7.4.7.6 - -
7,158,547.89 7,819,537.85
2017 12 31 2016 12 31
7473 - -
- 714,225.24
- 1,536.08
6,022.57 4,869.09
903.40 730.38
1477 4,475.79 10,071.53

20 66
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74.7.8 98,000.00 180,005.79
109,401.76 911,438.11
7.4.7.9 5,337,370.87 6,361,370.37
7.4.7.10 1,711,775.26 546,729.37
7,049,146.13 6,908,099.74
7,158,547.89 7,819,537.85

2017 12 31 1.321 5,337,370.87

7.2
100 LOF
2017 1 1 2017 12

2017 1 1 2017 | 2016 1 1

12 31 2016 12 31
1,593,593.96 -1,624,008.95
1. 3,746.45 7,701.03
74.7.11 3,746.45 7,701.03
2. “e-7z 303,307.15 786,336.44
7.4.7.12 222,305.54 591,791.97
7.4.7.13 - -
7.4.7.13.5 - -
7.4.7.14 - -
7.4.7.15 - -
7.4.7.16 81,001.61 194,544 47
3. 7.4.7.17 1,282,482.84 -2,419,843.08
4' “_,, — -
5. “er 7.4.7.18 4,057.52 1,796.66

21
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508,887.98 594,955.12
1 7.410.2.1 59,412.16 119,281.28
2 7.410.2.2 8,911.76 17,892.23
3 7.410.2.3 - -
4 7.4.7.19 31,219.06 38,001.61
5 - -
6 7.4.7.20 409,345.00 419,780.00
<7 1,084,705.98 -2,218,964.07
<<_>> 1,084,705.98 ~2,218,964.07

7.3

100 LOF
2017 1 1 2017 12 31
2017 1 1 2017 12 31
6,361,370.37 546,729.37 6,908,099.74
- 1,084,705.98 1,084,705.98
. -1,023,999.50 80,339.91 -943,659.59
2,147,137.42 541,336.41 2,688,473.83
-3,171,136.92 -460,996.50 -3,632,133.42
5,337,370.87 1,711,775.26 7,049,146.13
206 1 1 2016 12 31
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11,858,737.23

3,882,074.78

15,740,812.01

-2,218,964.07

-2,218,964.07

-5,497,366.86

-1,116,381.34
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7.4.6

3%o
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2018 1 1

2008 4 24
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2008 9 19

[2005]103
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2018 1 1
[2017]90
2018 1 1
2018 1 1
2017 12 31
2017
2017
3.
[2004]78
2004 1 1
[2005]103
[2008]1
4.
[2005]103
[2008]132
2008 10 9
[2012]85
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2013 1 1
1 1
1 1 1 50%
1 25% 20%
[2015]101
2005 9 8
1
7.4.7
7.4.7.1
2017 12 31 2016 12 31
405,533.44 1,237,801.43
1-3 - -
405,533.44 1,237,801.43
7.4.7.2
2017 12 31

5,325,474.93

6,683,346.42 1,357,871.49

5,325,474.93

6,683,346.42 1,357,871.49

2016 12 31
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6,250,062.95 6,325,451.60 75,388.65
6,250,062.95 6,325,451.60 75,388.65
7.4.7.3
/
7.4.7.4
7.4.7.4.1
7.4.7.4.2
7.4.7.5
2017 12 31 2016 12 31
96.45 181.16
6.71 2.53
0.55 0.99
103.71 184.68
7.4.7.6

33

66
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7.4.7.7
2017 12 31 2016 12 31
4,475.79 10,071.53
4,475.79 10,071.53
7.4.7.8
2017 12 31 2016 12 31
- 5.79
50,000.00 50,000.00
- 80,000.00
48,000.00 50,000.00
98,000.00 180,005.79
7.4.7.9
2017 1 1 2017 12 31
6,361,370.37 6,361,370.37
2,147,137.42 2,147,137.42
« " -3,171,136.92 -3,171,136.92
- / - -
/ - -
( " - -
5,337,370.87 5,337,370.87
7.4.7.10

5,929,874.84

-5,383,145.47 546,729.37
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-197,776.86 1,282,482.84 1,084,705.98
-958,167.32 1,038,507.23 80,339.91
1,951,037.89 -1,409,701.48 541,336.41
-2,909,205.21 2,448,208.71 -460,996.50

4,773,930.66

-3,062,155.40

1,711,775.26

7.4.7.11
2017 1 1 2017 12 (2016 1 1 2016 12 31
31
3,589.64 7,593.96
130.61 93.84
26.20 13.23
3,746.45 7,701.03
7.4.7.12
7.4.7.12.1 e
2017 1 1 2017 2016 1 1 2016
12 31 12 31
10,758,208.39 14,847,577.40
10,535,902.85 14,255,785.43
222,305.54 591,791.97
7.4.7.13
7.4.7.13.1 —
7.4.7.13.2
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7.4.7.14
7.4.7.14.1 e
7.4.7.14.2 e
7.4.7.15
2017 1 1 2017 12 | 2016 1 1 2016 12
31 31
81,001.61 194,544 .47
81,001.61 194,544 .47
7.4.7.16
2017 1 1 2017 2006 1 1 2016
12 31 12 31
1. 1,282,482.84 -2,419,843.08
— 1,282,482.84 -2,419,843.08
2. - -
3. - -
1,282,482.84 -2,419,843.08
7.4.7.17

2017 1 1 2017

12 31

2006 1 1 2016 12

31
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4,057.52

1,796.66

4,057.52

1,796.66

7.4.7.18
2017 1 1 2017 12 31 2016 1 1 2016 12
31
31,219.06 38,001.61
31,219.06 38,001.61
7.4.7.19
2017 1 1 2017 12 2006 1 1 2016 12
31 31
48,000.00 50,000.00
100,000.00 100,000.00
60,000.00 60,000.00
1,345.00 780.00
200,000.00 200,000.00
- 9,000.00
409,345.00 419,780.00
7.4.8
7.4.8.1
7.4.8.2
7.4.6.2

37 66
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7.4.9
2017 12 30
< > [2017]1664
30%
7.4.10
7.4.10.1
7.4.10.1.1
2017 1 1 2017 12 31 2016 1 1 2016 12 31
- 4,669,731.26 20.23%

7.4.10.1.2
7.4.10.1.3

38

66
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7.4.10.1.4
7.4.10.1.5
2017 1 1 2017 12
2016 1 1 2016 12
4,255.50 20.16% - -
7.4.10.2
7.4.10.2.1
2017 1 1 2017 12 | 2016 1 1 2016 12 31
31
59,412.16 119,281.28
22,546.70 22,191.03
1.00%
H=E><1.00%—=
H
E
5

39

66
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7.4.10.2.2
2017 1 1 2017 12 | 2016 1 1 2016 12 31
31
8,911.76 17,892.23
0.15%
H=E><0.15%—+
H
E
5
7.4.10.2.3
7.4.10.3 ( )
( )
7.4.10.4
7.4.10.4.1
2017 1 1 2017 12| 2016 1 1 2016 12
31 31
2012 6,303,909.21
3 9
/ -
/ 6,303,909.21
/ /
40 66
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7.4.10.4.2
7.4.10.5
2017 1 1 2017 12 31 2016 1 1 2016 12 31
405,533.44 3,589.64 1,237,801.43 7,593.96
2017 130.61 (2016 93.84
) 2017 13,404.85 (2016 5,214.60 )
7.4.10.6
7.4.10.7
7.4.11
7.4.12 2017 12 31
7.4.12.1
/
7.4.12.2
002739 2017 52.04 - - 1,400| 87,356.9372,856.00 -
7 4
000540 2017 7.35 - - 5,000| 37,578.3836,750.00 -
8 21

41

66
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601600 2017 8.09| 2018 7.28 4,303| 31,660.7234,811.27

9 12 2 26
300104 2017 3.91| 2018 13.80 3,918 69,256.89/15,319.38

4 17 1 24
7.4.12.3
7.4.12.3.1

2017 12 31
7.4.12.3.2

2017 12 31
7.4.13
7.4.13.1
0.5% 7.75%
42 66
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7.4.13.2

10%

10%

7.4.13.3

7.4.13.3.1

7.4.12

7.4.13.4

43 66
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7.4.13.4.1
7.4.13.4.1.1
3 -1
1 1-3 1-5
2017 12 31
405,533. 44 - . - 405,533.44
13,404.85 - . - 13,404.85
1,018.60 - . - 1,018.60
- - -6,683,346.42/6,683,346.42
- - - 54,142.07) 54,142.07
- - . 103.71 103.71
- - . 998.80 998.80)
419,956.89 - -6,738,591.00/7,158,547.89
- - - 6,022.57|  6,022.57
- - . 903.40 903.40
i i - 4,475.79  4,475.79
- - - 98,000.000 98,000.00
- - - 109,401.76] 109,401.76
419,956.89 - -6,629,189.24|7,049,146.13
3 -1
1 1-3 1-5
2016 12 31
1,237,801.43 - . -|1,237,801.43
44 66
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2017

5,214.60 - - - -

5,214.

60

1,991.10 - - - -

1,991.

10

6,325,451.

60

6,325,451.

60

184.

68

184.

68

248,894.

44

248,894.

44

1,245,007.13 - - -

6,574,530.

72

7,819,537.

85

714,225.

24

714,225.

24

1,536.

08

1,536.

08

4,869.

09

4,869.

09

730.

38

730.

38

10,071.

53

10,071.

53

180,005.

79

180,005.

79

911,438.

11

911,438.

11

1,245,007.13 - - -

5,663,092

61

6,908,099.

74

7.4.13.4.1.2

2017 12 31 (2016 12 31

(2016 12 31 )

7.4.13.4.2

7.4.13.4.3

45 66



100 LOF 2017
7.4.13.4.3.1
2017 12 31 2016 12 31
U
%
- 6,683,346.42 9481 6,325,451.60 91.57
6,683,346.42 94 .81 6,325,451.60 91.57
90%-95%
80%
5%
7.4.13.4.3.2
beta
2017 12 2016 12
31
1% -71,654.57 -74,883.80
5% -358,272.85 -374,419.01
10% -716,545.70 -748,838.01
7.4.14
7.4.14.1
7.4.14.1.1

46 66
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7.4.14.1.2
7.4.14.1.2.1
2017 12 31
6,523,609.77 144 ,417.27
15,319.38 2016 12 31

6,080,689.15 244,762.45

7.4.14.1.2.2

7.4.14.1.2.3

15,319.38 0.00 15,319.38

7.4.14.2

7.4.14.3

7,049,146.13 655

5,000
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88
8.1
%

1 6,683,346.42 93.36
6,683,346.42 93.36
2 - -
3 - -
4 - -
5 - -
6 - -
7 418,938.29 5.89
8 56,263.18 0.79
9 7,158,547.89 100.00

8.2

8.2.1

A 179,250.00 2.54
31,434.00 0.45
C 4,274,409.53 60.64
D - -
E 85,738.00 1.22
F 167,343.93 2.37
G - -
H - -
1 418,523.75 5.94
J 498,488.28 7.07

48 66
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K 383,546.32 5.44
L 86,169.60 1.22
M - -
N 152,787.26 2.17
0 - -
p - -
Q - -
R 72,856.00 1.03
S 25,854.48 0.37
6,376,401.15 90.46
8.2.2

A - -
C 130,370.27 1.85
D - -
E - -
F 53,730.00 0.76
G - -
H - -
| - -
J - -
K - -
L 26,034.00 0.37
M - -
N - -
0 - -
) - -
Q - -
R 96,811.00 1.37
S - -
306,945.27 4.35

49 66
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8.2.3

8.3

8.3.1

%

1 000333 9,056 501,974.08 7.12
2 000651 10,032 438,398.40 6.22
3 000858 4,417 352,829.96 5.01
4 000725 51,817 300,020.43 4.26
5 000002 7,900 245,374.00 3.48
6 002415 6,171 240,669.00 3.41
7 000001 17,960 238,868.00 3.39
8 000063 5,136 186,744.96 2.65
9 300498 7,500 179,250.00 2.54
10 000568 2,105 138,930.00 1.97
11 002304 1,116 128,340.00 1.82
12 002230 2,000 118,280.00 1.68
13 002024 7,917 97,299.93 1.38
14 000776 5,734 95,643.12 1.36
15 000538 930 94,664.70 1.34
16 002008 1,914 94,551.60 1.34
17 300059 7,200 93,240.00 1.32
18 002202 4,847 91,365.95 1.30
19 002027 6,120 86,169.60 1.22
20 002466 1,600 85,136.00 1.21
21 002450 3,755 83,361.00 1.18
22 002594 1,234 80,271.70 1.14
23 002142 4,486 79,895.66 1.13
24 300136 1,500 76,050.00 1.08
25 000338 9,068 75,627.12 1.07
26 000423 1,248 75,216.96 1.07
27 002456 3,637 74,885.83 1.06
28 001979 3,822 74,758.32 1.06
29 002739 1,400 72,856.00 1.03

50

66
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30 002236 3,141 72,525.69 1.03
31 002460 1,000 71,750.00 1.02
32 000963 1,300 70,044.00 0.99
33 002241 3,884 67,387.40 0.96
34 000100 TCL 17,190 67,041.00 0.95
35 002129 5,800 66,642.00 0.95
36 000503 1,500 64,740.00 0.92
37 300124 2,176 63,147.52 0.90
38 002475 2,643 61,951.92 0.88
39 300072 1,700 59,721.00 0.85
40 300070 3,092 53,708.04 0.76
41 000069 6,194 52,587.06 0.75
42 000413 5,500 51,590.00 0.73
43 000895 1,876 49,714.00 0.71
44 000839 5,093 48,841.87 0.69
45 300408 2,400 48,384.00 0.69
46 000783 5,995 47,180.65 0.67
47 000826 1,408 46,492.16 0.66
48 000425 10,000 46,300.00 0.66
49 300024 2,455 46,203.10 0.66
50 002405 1,750 46,182.50 0.66
51 002310 2,200 44,374.00 0.63
52 000768 2,600 43,914.00 0.62
53 002081 2,700 41,364.00 0.59
54 002340 5,520 39,688.80 0.56
55 002736 3,401 36,900.85 0.52
56 000540 5,000 36,750.00 0.52
57 000630 12,584 36,745.28 0.52
58 000792 2,595 36,096.45 0.51
59 000060 3,100 34,627.00 0.49
60 300017 3,000 31,920.00 0.45
61 000983 3,100 31,434.00 0.45
62 000709 7,600 29,640.00 0.42
63 002092 2,200 29,282.00 0.42
64 002465 3,032 29,076.88 0.41
65 000625 2,238 28,198.80 0.40
66 000402 2,400 26,664.00 0.38
67 000009 3,576 25,854.48 0.37
68 000559 2,460 24,969.00 0.35
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66
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69 | 002407 1,100 22,462.00 0.32
70 | 000938 300 21,609.00 0.31
71 | 300104 3,918 15,319.38 0.22
72 | 000157 1,500 6,705.00 0.10

8.3.2

%
1 603589 1,500 69,075.00 0.98
2 300413 1,800 53,730.00 0.76
3 002343 1,500 53,415.00 0.76
4 300336 3,800 43,396.00 0.62
5 601600 4,303 34,811.27 0.49
6 601888 600 26,034.00 0.37
7 300003 600 14,496.00 0.21
8 002271 300 11,988.00 0.17
8.4
8.4.1 2% 20
1 300498 645,130.20 9.34
2l 000002 A 344,703.00 4.99
3 000333 306,281.00 4.43
4 002230 275,227.00 3.98
5 601336 231,657.95 3.35
6| 603589 231,227.00 3.35
7l 000858 210,172.00 3.04
8 000983 195,443.00 2.83
9 600048 175,390.00 2.54
10, 601688 174,251.00 2.52
11) 300336 173,452.00 2.51
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12 300059 160,742.00 2.33
13 600887 157,964.00 2.29
14 000651 155,677.00 2.25
15 002460 145,219.95 2.10
16 002466 138,656.00 2.01
17 002343 138,432.00 2.00
18 300017 133,901.00 1.94
19 300418 130,211.00 1.88
20 601111 127,224.00 1.84
8.4.2 2% 20

1 300498 493,109.18 7.14

2 000002 A 408,399.17 5.91

3 000333 288,474.08 4.18

4 002230 250,278.00 3.62

5 601336 242,324.00 3.51

6 000858 217,525.00 3.15

7 000651 191,316.00 2.77

8 600887 181,442.00 2.63

9 600048 175,784.00 2.54
10 603589 175,597.00 2.54
11 000568 174,709.00 2.53
12 300027 171,831.45 2.49
13 601688 171,613.29 2.48
14 002673 167,955.47 2.43
15 000983 165,271.00 2.39
16 002460 148,863.00 2.15
17 300017 145,488.90 2.11
18 300059 141,149.23 2.04
19 002466 138,937.00 2.01
20 300418 137,265.00 1.99
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100 LOF 2017

8.4.3

9,611,314.83

10,758,208.39

8.5

8.6

8.7

8.8

8.9

8.10

8.10.1

8.10.2

8.11
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8.11.1

8.11.2

8.11.3

8.12

8.12.1

8.12.2

8.12.3
1 1,018.60
2 54,142.07
3 -
4 103.71
5 998.80
6 -
7 -
8 -
9 56,263.18

8.12.4
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8.12.5

8.12.5.1

8.12.5.2

1 601600 34,811.27 0.49

8.12.6
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89
9.1
)
279 19,130.36 287,747.40 5.39% 5,049,623.47 | 94.61%
9.2
1 258,233.00 25.82%
2 138,200.00 13.82%
3 134,324.00 13.43%
4 57,100.00 5.71%
5 50,800.00 5.08%
6 32,108.00 3.21%
7 30,003.00 3.00%
8 29,300.00 2.93%
9 29,300.00 2.93%
10 27,800.00 2.78%
9.3
9.4
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100 LOF 2017

810

2012 3A9H 385,199,023.48

6,361,370.37

2,147,137.42

3,171,136.92

5,337,370.87
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11.1

811

11.2

1 2017 4 10

2 2017 12 27

2017 9 1

11.3

11.4

11.5

2017

48000

11.6

11.7

11.7.1
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100 LOF 2017

10,925,483.58 53.64% 10,010.54 53.67%
4,749,007.22 23.31% 4,327.94 23.20%
4,511,964.79 22.15% 4,144 .22 22.22%
182,524.90 0.90% 169.99 0.91%

NN I EPINDNINNDNIEPIPRPIERPIDNIEIDN

11.7.2
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11.8
1 2017 1 3
2016
100
2 2017 1 21
LOF 2016
3 2017 2 23
100
4 2017 3 9
LOF
100
5 LOF 2016 2017 3 27
6 2017 4 7
7 2017 4 12
8 2017 4 12
9 2017 4 14
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100 LOF 2017
10 2017 14
100
11 LOF 2017 21
12 2017 24
100
13 2017 24
LOF 2017
14 2017 7
15 2017 1
2017
16 2017 1
17 2017 1
18 2017 14
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100

LOF 2017

100
19 2017 7 19
LOF 2017 2
20 2017 7 19
21 2017 7 19
22 2017 7 31
23 2017 8 283
100
24 2017 8 25
LOF 2017
25 2017 9 26
26 2017 9 28
100
27 LOF 2017 10 23
28 100 2017 10 27
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100 LOF 2017
LOF 2017 3

29 2017 11 6
30 2017 11 16
31 2017 11 29

300104
32 2017 12 21

300104
33 2017 12 28
34 2017 12 29
35 2017 12 29
36 2017 12 30
37 2017 12 30

64

66




100 LOF 2017

812

12.1 20%

20%

12.2
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13.1

2. 100

3. 100

5. 100

13.2

13.3

813

100

http //www.scfund.com.cn

LOF
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LOF
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021 50509666 / 400-821-0588
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