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2.4
www.scfund.com.cn
83
3.1
3.11 2017 2016 2015
10,941,726.99 -6,497,128.80 353,234,577.49
15,663,171.20 -26,653,064.44 265,311,242.76
0.1541 -0.2225 0.9568
13.60% -16.57% 29.61%
3.1.2 2017 2016 2015
0.2528 0.1027 0.3216
119,141,078.22 118,481,995.33 163,174,223.95
1.253 1.103 1.322
1
2
3
3.2
3.2.1
-0.95% 1.03% -1.37% 1.02% 0.42% 0.01%
5.03% 0.91% 4.95% 0.91% 0.08% 0.00%
13.60% 0.80% 10.26% 0.81% 3.34% -0.01%
22 .84% 1.98% 21.42% 1.89% 1.42% 0.09%
91.59% 1.75% 92.26% 1.69% -0.67% 0.06%
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2017 12 31 752.89
266.41 256.09 230.39
156 27 60 69
2015
2017
2017
2017 8.29% 83
2016
* LOF 2015
2014 * 2014
4.1.2
2011 5
2012 05 03
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- 11
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100
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60469066_B09
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31
2017 12 31 2016 12 31
6,187,912.81 8,067,874.31
8,451.33 4,387.27
12,802.20 8,794.35
113,090,429.58 111,721,373.88
113,090,429.58 111,721,373.88
235,012.71 -
1,266.05 1,583.60
69,811.98 496.91
119,605,686.66 119,804,510.32
2017 12 31 2016 12 31
88,388.84 -
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81,972.46 813,493.61
101,687.39 103,026.96
15,253.10 15,454.03
77,279.87 50,179.16
100,026.78 340,361.23
464,608.44 1,322,514.99
95,096,726.63 107,443,603.28
24,044,351.59 11,038,392.05
119,141,078.22 118,481,995.33
119,605,686.66 119,804,510.32
2017 12 31 1.253 95,096,726.63
7.2
2017 1 1 2017 12 31
2017 1 1 2017 | 2016 1 1
12 31 2016 12 31
17,882,021.74 -24,322,332.67
1. 58,668.78 70,589.70
58,668.78 70,589.70
2. “e-7z 13,070,845.87 -4,243,685.94
12,217,649.43 -5,381,623.31
853,196.44 1,137,937.37
3. 4,721,444 .21 -20,155,935.64
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5. cer 31,062.88 6,699.21
2,218,850.54 2,330,731.77
1 1,211,574.48 1,313,514.63
2 181,736.09 197,027.17
3 - -
4 255,282.25 211,000.33
5 - -
6 570,257.72 609,189.64
ez 15,663,171.20 -26,653,064.44
ez 15,663,171.20 -26,653,064.44
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119,141,078.22
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2017 1 1 2017 12 31
7,776.20 5.17% 0.00 0.00%
2016 1 1 2016 12 31
2,379.59 1.92% 0.00 0.00%
7.4.8.2
7.4.8.2.1
2017 1 1 2017 12 | 2016 1 1 2016 12 31
31
1,211,574.48 1,313,514.63
639,279.16 549,550.67
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2017 1 1 2017 12 | 2016 1 1 2016 12 31
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181,736.09 197,027.17
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7.4.8.3 ( )
( )
7.4.8.4
7.4.8.4.1
7.4.8.4.2
7.4.8.5
2017 1 1 2017 12 31 206 1 1 2016 12 31
6,187,912.81 57,700.85 8,067,874.31 69,318.41
2017 804 .65 2016 883.76
2017 8,451.33 2017 4,387.27
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7.4.8.7
7.4.9 2017 12 31
7.4.9.1 /
7.4.12.1.1
2017 | 2018
002466 |12 26| 1 30.00] 53.21] 2,010  22,230.60[106,952.10
3
7.4.9.2
600309 2017 37.94 - -| 44,381 843,002.001,683,815.14
12
5
002366 2017 26.45 - -|  52,000[1,305,804.481,375,400.00
12
6
600332 2017 32.142018 | 30.15 38,518[1,188,618.56/1,237,968.52
10 1 8
31
600666 2017 19.27 - | 62,7201,296,110.901,208,614.40
4
27
600150 2017 24.67]2018 | 22.20] 46,2511,364,604.331,141,012.17
9 3 21
27
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600685 2017 26.66(2018 24.05 39,303 985,196.84/1,047,817.98
9 3 21
27

600485 2016 14.59 - -| 67,805%2,288,523.37| 989,274.95
12
26

300156 2017 24.16/2018 21.74/ 33,400 996,685.76 806,944.00
7 1 17
17

000156 2017 11.40 - -| 69,227/1,541,063.62] 789,187.80
12
26

300159 2017 10.40/2018 9.36| 54,700 773,517.17| 568,880.00
11 3 22
23

300104 2017 3.912018 13.80| 58,20001,249,872.12) 227,562.00
4 1 24
17

300730 2017 41.55|2018 45.71 821 6,863.56 34,112.55
12 1 2
25

002919 2017 35.26/2018 38.79 821 10,311.76] 28,948.46
12 1 2
28
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12 31
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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
101,843,939.51 11,018,928.07
227,562.00 2016 12 31

103,999,755.53 7,721,618.35

7.4.10.1.2.2

7.4.10.1.2.3
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88
8.1
%

1 113,090,429.58 94.55
113,090,429.58 94.55
2 - -
3 - -
4 - -
5 - -
6 - -
7 6,196,364.14 5.18
8 318,892.94 0.27
9 119,605,686.66 100.00

8.2

8.2.1
A 1,191,196.08 1.00
B 3,064,325.93 2.57
C 76,568,107.83 64.27
D 882,000.00 0.74
E 3,471,997.00 2.91
F 2,420,594.00 2.03
G - -
H - -
1 15,822,685.75 13.28
J - -
K - -
L 1,281,280.00 1.08
M - -

31 40



2017

N 2,142,318.48 1.80
0 - -
P - -
Q - -
R 789,187.80 0.66
S - -
107,633,692.87 90.34

8.2.2
A - -
C 5,195,062.16 4.36
D - -
E - -
F - -
G - -
H - -
1 261,674.55 0.22
J - -
K - -
L - -
M - -
N - -
0 - -
P - -
0 - -
R - -
S - -
5,456,736.71 4.58

8.2.3

8.3

8.3.1
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%
1 600309 44,381 1,683,815.14 1.41
2 600176 84,160 1,370,966.40 1.15
3 600196 30,327 1,349,551.50 1.13
4 000333 24,000 1,330,320.00 1.12
5 002027 91,000 1,281,280.00 1.08
6 002202 67,652 1,275,240.20 1.07
7 000725 A 219,000 1,268,010.00 1.06
8 000938 17,602 1,267,872.06 1.06
9 300017 117,546 1,250,689.44 1.05
10 600660 43,000 1,247,000.00 1.05
www.scfund.com.cn
8.3.2
%
1 002366 52,000 1,375,400.00 1.15
2 600666 62,720 1,208,614.40 1.01
3 600150 46,251 1,141,012.17 0.96
4 300156 33,400 806,944.00 0.68
5 300159 54,700 568,880.00 0.48
6 300104 58,200 227,562.00 0.19
7 002915 1,085 38,181.15 0.03
8 300730 821 34,112.55 0.03
9 002919 821 28,948.46 0.02
10 300735 1,882 27,081.98 0.02
8.4
8.4.1 2% 20
601127 1,591,758.00 1.34
600487 1,382,704.00 1.17
002460 1,273,131.00 1.07
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4 300136 1,252,755.00 1.06
5 000725 A 1,243,766.00 1.05
6 000333 1,242,405.02 1.05
7 002024 1,230,376.00 1.04
8 603515 1,229,860.00 1.04
9 603160 1,226,833.00 1.04
10 002624 1,223,243.00 1.03
11 002027 1,221,460.00 1.03
12 600435 1,217,034.00 1.03
13 300296 1,198,921.07 1.01
14 002555 1,190,903.00 1.01
15 002475 1,187,274.00 1.00
16 600482 1,176,418.00 0.99
17 600660 1,170,121.00 0.99
18 002456 1,168,350.00 0.99
19 300324 1,142,652.96 0.96
20 601633 1,103,990.00 0.93

8.4.2 2% 20

1 600487 2,100,875.00 1.77

2 002049 1,836,467.84 1.55

3 002230 1,834,733.00 1.55

4 601012 1,833,859.00 1.55

5 600518 1,691,704.58 1.43

6 600521 1,680,612.00 1.42

7 000063 1,594,048.80 1.35

8 002415 1,556,856.00 1.31

9 603515 1,470,822.00 1.24
10 600718 1,427,683.50 1.20
11 002008 1,399,873.00 1.18
12 601127 1,398,121.00 1.18
13 600703 1,384,868.64 1.17
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14 601118 1,333,150.63 1.13
15 300296 1,315,421.00 1.11
16 600037 1,273,813.00 1.08
17 600446 1,245,613.00 1.05
18 000555 1,225,300.00 1.03
19 002466 1,220,535.63 1.03
20 603019 1,200,714.00 1.01
8.4.3
74,656,252.84
90,386,516.58
8.5
8.6
8.7
8.8
8.9
8.10
8.10.1

8.10.2
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1 600309 1,683,815.14 1.41
8.12.5.2
%
1 002366 1,375,400.00 1.15
2 600150 1,141,012.17 0.96
3 300156 806,944.00 0.68
4 300159 568,880.00 0.48
5 600666 1,208,614.40 1.01
8.12.6
89
9.1
()

3,722 25,549.90

1,499,127.28

1.58%

93,597,599.35 | 98.42%

9.2

9.3

810

2011 2HA1H

1,976,549,775.28
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107,443,603.28

25,082,390.96

37,429,267.61

95,096,726.63

1
2
811

111
11.2

1 2017 4 10

2 2017 12 27

2016 8 29

2017

11.3

11.4

11.5

2017

50000
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11.6

11.7
11.7.1

1/73,125,323.42 44.89%  68,102.29 45.27%
231,997,774.08 19.64%  29,159.64 19.38%
419,396,060.11 11.91%  18,063.68 12.01%
214,648,279.10 8.99%  13,397.43 8.91%
1] 9,420,379.53 5.78% 8,584.81 5.71%
2 8,449,193.56 5.19% 7,776.20 5.17%
1] 3,439,029.94 2.11% 3,134.04 2.08%
2| 1,338,401.58 0.82% 1,219.69 0.81%
1] 1,028,992.91 0.63% 937.65 0.62%
1| 72,613.21 0.04% 66.17 0.04%
2 - - - -
2 - - - -
2 - - - -
1 - - - -
2 - - - -
1 - - - -
1 - - - -
1 - - - -
1 - - - -
1 - - - -
1 - - - -
1 - - - -
1 - - - -
1 - - - -
2 - - - -
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1 - - - -
1 - - - -
1 - - - -
2 - - - -
1 - - - -
1 - - - -
1
2
7 2 1 2
1 1 3 1 2
11.7.2
2018 3 31
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