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A C A C
1,242,474.73 453,980.35 1,256,635.81 1,070,787.32
491,430.78 186,902.29 786,122.82 729,004.75
0.0138 0.0131 0.0235 0.0222
1.27% 0.97% 2.20% 2.70%
3.1.2
2017 2016
0.0351 0.0367 0.0215 0.0267
36,419,830.66 14,310,599.90 37,176,504.28 14,741,409.07
1.035 1.037 1.022 1.027
1
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3
4 2016 5 19
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2017 12 31 752.89
266.41 256.09 230.39
156 27 60 69
2015
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2017
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4.3.2
1
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3
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4.3.3
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4.4.1

2017 2017  GDP
6.9% 2010 GDP
PPI 2017
2017 7.0% 7.7%
2017  CPI 1.0%-2.0% PPI
2017 3 MPA
2
11 2016
2017
12
10
3.0% 3.6%-3.7% 6
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7.1

2017

12

31

87

2017 12 31 2016 12 31
81,353.79 76,198.46
1,387,206.75 1,698,502.78
41,079.84 8,774.39

60,858,320.78

63,534,658.30

8,570,635.88

52,287,684.90

63,534,658.30

6,899,657.36

167,841.61

1,515,808.90

1,640,017.23

1,204,990.84

71,988,418.26

67,125,992.77

2017 12 31

2016 12 31

20,300,000.00

15,100,000.00

316,105.76
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517,500.00 9,971.20
27,353.06 30,948.56
8,416.33 9,522.61
3,914.22 5,466.77
43,000.95 1,887.48
-6,302.62 277.88
48,000.00 50,004.92

21,257,987.70

15,208,079.42

48,988,471.47

50,752,086.21

1,741,959.09

1,165,827.14

50,730,430.56

51,917,913.35

71,988,418.26

67,125,992.77

2017 12 31 1.0360 48,988,471.47

A 1.0350 35,184,071.53 C 1.0370
13,804,399.94
7.2
2017 1 1 2017 12 31
2016 5 19
2017 1 1 2017 ) 2016( 12
12 31
31

2,210,312.04 2,357,629.80
1. 3,307,673.71 2,554,861.87
22,414 .56 58,117.49
3,281,265.42 2,437,254 .62
3,993.73 59,489.76
2. “e-z -82,307.87 375,110.24
515,299.89 13,748.14
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1,531,978.97 842,502.23
1 336,944.91 264,701.52
2 103,675.31 81,446.60
3 52,181.67 68,636.07
4 361,987.05 14,382.25
5 510,859.22 272,285.36
510,859.22 272,285.36
6 166,330.81 141,050.43
B 678,333.07 1,515,127.57
ce_s> 678,333.07 1,515,127.57

7.3
2017 1 1 2017 12 31
2017 1 1 2017 12

50,752,086.21 1,165,827.14 51,917,913.35
- 678,333.07 678,333.07
. -1,763,614.74 -102,201.12 -1,865,815.86
4,923,256.86 177,985.36 5,101,242.22
-6,686,871.60 -280,186.48 -6,967,058.08
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72,172,809.09
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-225,380,592.08
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1 250 20%
[2015]101
2005 9 8
1
7.4.7
2017 12 30
“« - [2017]1664
30%
7.4.8
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7.4.8.1.1
2016 5 19 ( )
2017 1 1 2017 12 31
2016 12 31
242,369,317.50 100.00% 8,072,072.14 100.00%
7.4.8.1.2
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2016 5 19 ( )
2017 1 1 2017 12 31
2016 12 31
79,793,793.64 100.00% 189,780,701.52 100.00%
7.4.8.1.3
2016 5 19 ( )
2017 1 1 2017 12 31
2016 12 31
2,687,750,000.00 100.00% 3,414,533,000.00 100.00%
7.4.8.1.4
7.4.8.1.5
2017 1 1 2017 12 31
222,972.31 100.00% 42,990.87 100.00%
2016 5 19 ( ) 2016 12 31
7,419.99 100.00% 1,877.40 100.00%
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7.4.8.2
7.4.8.2.1
2017 1 1 2017 12 | 2016 5 19 ( )
31 2016 12 31
336,944.91 264,701.52
8,340.75 14,851.60
0.65%
H=E><0.65%—=
H
E
5
7.4.8.2.2
2017 1 1 2017 12 | 2016 5 19 ( )
31 2016 12 31
103,675.31 81,446.60
0.20%
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H
E
5
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2017 1 1 2017 12 31
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A C
- 3,764.18 3,764.18
- 45,655.82 45,655.82
- 18.83 18.83
- 49,438.83 49,438.83
2016 5 19 ) 2016 12 31
A C
- 5,144.80 5,144 .80
- 55,882.07 55,882.07
- 19.03 19.03
- 61,045.90 61,045.90
A
C 0.35% C
H=E><0.35%—=
H C
E C
3
7.4.8.3 ( )
7.4.8.4
7.4.8.4.1
2017 1 1 2017 12 31
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5 19 - -
25,024,024.02 11,538,461.54
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25,024,024.02 11,538,461.54
71.1200% 83.5900%
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5 19
/ 25,024,024.02 11,538,461.54
/ - -
25,024,024.02 11,538,461.54
68.7600% 80.3600%
/
7.4.8.4.2
7.4.8.5
2016 5 19 ( )
2017 1 1 2017 12 31
2016 12 31
81,353.79 2,853.16 76,198.46 35,073.97
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22,023.01 ) 2017 1,387,206.75 (2016

1,698,502.78 )
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7.4.9.3.1
2017 12 31

7.4.9.3.2
2017 12 31

20,300,000.00 2018 1 2

7.4.10
7.4.10.1

7.4.10.1.1

7.4.10.1.2
7.4.10.1.2.1
2017 12 31
8,570,635.88

2016 12 31

7.4.10.1.2.2
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7.4.10.1.2.3
7.4.10.2
7.4.10.3
88
8.1
%
1 8,570,635.88 11.91
8,570,635.88 11.91
2 - -
3 52,287,684.90 72.63
52,287,684.90 72.63
4 - -
5 - -
6 - -
1,468,560.54 2.04
9,661,536.94 13.42
71,988,418.26 100.00
8.2
8.2.1
A - -
B - -
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C 6,950,961.80 13.70
D - -
E - -
F 841,474.08 1.66
G - -
H 269,900.00 0.53
[ - -
J - -
K - -
L - -
M - -
N - -
0 - -
P - -
Q - -
R 508,300.00 1.00
S - -
8,570,635.88 16.89
8.2.2
8.3

1 002185 120,000 1,022,400.00 2.02
2 300054 80,000 912,800.00 1.80
3 000725 140,000 810,600.00 1.60
4 002008 13,000 642,200.00 1.27
5 600056 20,000 497,800.00 0.98
6 000963 7,916 426,514_08 0.84
7 000501 26,000 414,960.00 0.82
8 600104 10,000 320,400.00 0.63
9 000538 3,000 305,370.00 0.60
10 300258 20,000 299,800.00 0.59

www.scfund.com.cn
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2017

8.4

8.4.1 2% 20
1 002008 6,902,238.00 13.29
2 603799 4,828,855.00 9.30
3 300336 3,604,996.00 6.94
4 600837 3,562,963.25 6.86
5 000858 3,280,020.80 6.32
6 300457 3,112,911.54 6.00
7 600884 3,029,035.37 5.83
8 601668 2,747,500.00 5.29
9 002460 2,448,038.00 4.72
10 000725 2,205,000.00 4.25
11 300450 2,028,172.00 3.91
12 600030 1,920,550.00 3.70
13 601336 1,920,097.00 3.70
14 000423 1,874,085.00 3.61
15 000063 1,826,892.00 3.52
16 002466 1,758,598.80 3.39
17 000776 1,669,950.00 3.22
18 601688 1,456,633.00 2.81
19 603993 1,444,530.00 2.78
20 600525 1,401,768.55 2.70
21 002185 1,401,760.00 2.70
22 600519 1,379,254.00 2.66
23 300054 1,290,627.60 2.49
24 000963 1,271,605.00 2.45
25 600309 1,245,737.00 2.40
26 300070 1,238,030.00 2.38
27 600446 1,219,032.00 2.35
28 600808 1,205,707.00 2.32
29 603986 1,200,870.00 2.31
30 000651 1,182,300.00 2.28
31 002450 1,175,895.00 2.26
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2017

32 000783 1,147,320.00 2.21
33 600782 1,115,444 .00 2.15
34 600110 1,095,300.00 2.11
35 601377 1,078,400.00 2.08
36 600887 1,050,178.25 2.02
37 300259 1,040,474.16 2.00
8.4.2 2% 20
1 002008 6,346,839.00 12.22
2 603799 4,732,670.00 9.12
3 600837 3,556,484.34 6.85
4 300457 3,310,575.50 6.38
5 000858 3,289,749.10 6.34
6 300336 3,233,140.94 6.23
7 600884 3,077,975.64 5.93
8 601668 2,716,800.00 5.23
9 002460 2,380,001.00 4.58
10 300450 2,139,294 .64 4.12
11 600030 1,977,300.00 3.81
12 601336 1,916,491.00 3.69
13 000063 1,841,745.96 3.55
14 002466 1,747,855.00 3.37
15 000776 1,667,950.00 3.21
16 000423 1,595,892.00 3.07
17 603993 1,469,902.00 2.83
18 600519 1,416,698.00 2.73
19 000725 1,403,900.00 2.70
20 600525 1,390,485.00 2.68
21 601688 1,376,415.00 2.65
22 600309 1,283,444.66 2.47
23 300070 1,235,050.00 2.38
24 603986 1,222,127.00 2.35
25 600446 1,173,584.00 2.26
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26 000783 1,172,851.00 2.26
27 600110 1,169,610.00 2.25
28 600808 1,168,220.00 2.25
29 000651 1,151,911.41 2.22
30 600782 1,104,039.00 2.13
31 601377 1,093,200.00 2.11
32 600887 1,092,430.00 2.10
8.4.3
125,464,441.65
116,904,875.85
8.5
1 2,680,290.00 5.28
2 - -
3 - -
4 49,607,394.90 97.79
5 - -
6 - -
7 - -
8 - -
9 - -
10 52,287,684.90 103.07
8.6
1 112169 12 42,030 4,197,115.80 8.27
0 112421 16 01 42,700 4,189,724.00 8.26
3 112157 12 o0 42,000 4,178,160.00 8.24
4 122427 15 01 42,000 4,161,360.00 8.20
5 112109 12 42,206 4,137,454.18 8.16
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8.7

8.8

8.9

8.10

8.10.1

8.10.2

8.10.3

8.11

8.11.1

8.11.2

8.11.3
1 41,079.84
2 6,899,657.36
3 -
4 1,515,808.90
5 1,204,990.84
6 -
7 -
8 -
9 9,661,536.94
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8.11.4

8.11.5
8.11.6
89
9.1
()
A 84 | 418,857.99 | 35,023,024.02 99.54% 161,047.51 0.46%
c 157 | 87,926.11 | 12,504,645.11 90.58% 1,299,754.83 9.42%
241 | 203,271.67 | 47,527,669.13 97.02% 1,460,802.34 2.98%
9.2
A 8,664.11 0.0246%
c 40,592.82 0.2941%
49,256.93 0.1005%
9.3
A 0
C 0~10
0~10
A 0
C 0~10
0~10
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810

2016 £ 5 A 19 H

650,633.19

203,309,236.01

36,393,661.32

14,358,424.89

233,098.60

4,690,158.26

1,442,688.39

5,244,183.21

35,184,071.53

13,804,399.94

811

11.1

11.2

1 2017 4 10

2 2017 12 27
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11.4

11.5

2017

48000
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11.6
11.7
11.7.1
2242,369,317.50 100.00% 222,972.31 100.00%
2 - - - -
2 - - - -
1
2
2 1 1
11.7.2
79,793,793.64 100.00%2,687,750,000.00 100.00% -

2018 3 31
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