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6.1

86

2018 6 30

2018 6 30 2017 12 31
6.4.7.1 1,352,141.86 81,353.79
756,765.44 1,387,206.75
26,507.94 41,079.84
6.4.7.2 35,658,594.10 60,858,320.78
- 8,570,635.88
35,658,594.10 52,287,684.90
6.4.7.3 - -
6.4.7.4 1,300,000.00 -
2,699,608.02 6,899,657.36
6.4.7.5 1,022,173.36 1,515,808.90
8,040,960.50 1,204,990.84
6.4.7.6 - -
50,856,751.22 71,988,418.26

2018 6 30 2017 12 31
6.4.7.3 - -
3,700,000.00 20,300,000.00
4,002,042.68 316,105.76
- 517,500.00
18,840.78 27,353.06
5,797.15 8,416.33
2,715.72 3,914.22
6.4.7.7 35,645.36 43,000.95
4,173.24 -
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-680.90 -6,302.62
6.4.7.8 63,474.89 48,000.00
7,832,008.92 21,257,987.70
6.4.7.9 41,871,183.39 48,988,471.47
6.4.7.10 1,153,558.91 1,741,959.09
43,024,742.30 50,730,430.56
50,856, 751.22 71,988,418.26
2018 6 30 A 1.028 25,129,389.11
C 1.027 16,741,794.28
41,871,183.39
6.2
2018 1 1 2018 6 30
2018 1 1 2017 1 1 2017
2018 6 30 6 30
509,118.64 1,321,327.72
1. 1,280,550.45 1,747,479.69
6.4.7.11 10,448.76 7,214.39
1,269,121.95 1,736,781.16
979.74 3,484.14
2. .77 -1,470,055.13 -164,854.63
6.4.7.12 -936,710.98 -75,632.15
6.4.7.13 -548,085.65 -89,222.48
6.4.7.13.3 - -
6.4.7.14 - _
6.4.7.15 14,741.50 -
3. 6.4.7.16
o 690,741.22 -263,554.02
4. “_,’

5, .77 6.4.7.17 7,882.10 2,256.68
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577,693.10 513,784.15
1 6.4.10.2.1 131,638.55 167,111.75
2 6.4.10.2.2 40,504.14 51,418.98
3 6.4.10.2.3 21,358.84 25,896.43
4 6.4.7.18 159,426.93 36,089. 66
5 137,502.12 149,770.56
137,502.12 149,770.56
6 4,339.58 -
7 6.4.7.19 82,922.94 83,496.77
) -68,574.46 807,543.57
) -68,574.46 807,543.57
6.3
2018 1 1 2018 6 30
2018 1 1 2018 6 30

48,988,471.47

1,741,959.09

50,730,430.56

- -68,574.46 -68,574.46
-7,117,288.08 -519,825.72 -7,637,113.80
7,932,416.85 215,145.61 8,147,562.46
-15,049,704.93 -734,971.33 -15,784,676.26

41,871,183.39

1,153,558.91

43,024,742.30
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2015 9 8
6.4.7
6.4.7.1
2018
1,352,141.86
1 -
1-3 -
3 -
1,352,141.86
6.4.7.2
2018 6 30
36,798,270.45 35,658,594.10 -1,139,676.35
36,798,270.45 35,658,594.10 -1,139,676.35
36,798,270.45 35,658,594.10 -1,139,676.35
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/
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6.4.7.4.1
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2018 6 30

1,300,000.00 -

1,300,000.00 -

6.4.7.4.2
6.4.7.5
2018 6 30
47.17
306.54
1,021,808.94
10.71
1,022,173.36
6.4.7.6
6.4.7.7
2018 6 30
35,635.28
10.08
35,645.36
6.4.7.8
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2018 6 30
23,803.31
39,671.58
63,474.89
6.4.7.9
A
2018 1 1 2018 6 30
35,184,071.53 35,184,071.53
73,757.37 73,757.37
(""" -10,128,439.79 -10,128,439.79
/ - -
( " - -
25,129,389.11 25,129,389.11
C
2018 1 1 2018 6 30
13,804,399.94 13,804,399.94
7,858,659.48 7,858,659.48
(G -4,921,265.14 -4,921,265.14
/ - -
( " - -
16,741,794.28 16,741,794.28
1
2
6.4.7.10
A
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2,496,478.95 -1,260,719.82 1,235,759.13
-533,979.94 497,379.93 -36,600.01
-725,279.28 222,091.71 -503,187.57
4,258.75 -1,453.66 2,805.09
-729,538.03 223,545.37 -505,992.66
1,237,219.73 -541,248.18 695,971.55
c

1,002,521.46 -496,321.50 506,199.96
-225,335.74 193,361.29 -31,974.45
42,662.43 -59,300.58 -16,638.15
383,464.15 -171,123.63 212,340.52
-340,801.72 111,823.05 -228,978.67
819,848.15 -362,260.79 457,587.36

6.4.7.11

2018 1 1 2018 6 30
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7,329.74
275.21
10,448.76
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2018 1 1 2018 6 30
55,379,317.61
56,316,028.59
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-548,085.65
-548,085.65
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40,573,068.61
39,959,157.53
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2. -
3. -
690,741.22
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2018 1 1 2018 6 30
7,621.35
000959 260.75
7,882.10
6.4.7.18
2018 1 1 2018 6 30
159,426.93
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2018 1 1

2018

6
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2017 6 30
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46,679,850.86 100.00% 54,533,178.98 100.00%

6.4.10.1.3
2018 1 1 2018 6 30
2017 1 1 2017 6 30
771,119,000.00 100.00% 780,800,000.00 100.00%
6.4.10.1.4
6.4.10.1.5
2018 1 1 2018 6 30
94,460.74 100.00% 35,635.28 100.00%
2017 1 1 2017 6 30
23,622.74 100.00% 18,278.47 100.00%
6.4.10.2
6.4.10.2.1

2018 1 1 2018 6 | 2017 1 1 2017 6 30
30

131,638.55 167,111.75
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998.49 1,534.96

0.65%
H=E><0.65%—=
H
E
5
6.4.10.2.2
2018 1 1 2018 6 | 2017 1 1 2017 6 30
30
40,504.14 51,418.98
0.20%
H=E><0.20%—=
H
E
5
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2018 1 1 2018 6 30

A C
- 441.99 441.99
- 20,558.28 20,558.28
- 21,000.27 21,000.27
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2017 1 1 2017 6 30
A c
- 2,273.64 2,273.64
- 21,905.80 21,905.80
- 16.05 16.05
- 24,195.49 24,195.49
A
c 0.35% c
H=E><0. 350~
HoC
E ¢
3
6.4.10.3 ( )
( )
6.4.10.4
6.4.10.4.1
2018 1 1 2018 6 30
A c
2016
5 19 - -
25,024,024.02 11,538, 461.54
/ - -
/ - 3,000,000.00
25,024,024.02 8,538,461.54
99.5800% 51.0000%
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2017 1 1 2017 6 30
A C
2016
5 19 - -
25,024,024.02 11,538, 461.54
/ - -
/ - -
25,024,024.02 11,538,461.54
70..6800% 75.6300%
6.4.10.4.2
6.4.10.5
2008 1 1 2018 6 30 (2017 1 1 2017 6 30
1,352,141.86 2,843.81 30,674.59 1,044.99
6.4.10.6
6.4.10.7
6.4.11
6.4.12 2018 6 30
6.4.12.1 /
/
6.4.12.2
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6.4.12.3.1
2018 6 30
6.4.12.3.2
2018 6 30
3,700,000.00 2018 7 2
6.4.13
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6.4.13.2

10%

10%

6.4.13.2.1
2018 6 30 2017 12 31
A-1 - -
A-1 - -
13,001.30 2,680,290.00
13,001.30 2,680,290.00
6.4.13.2.2
2018 6 30 2017 12 31
AAA 9,290,210.50 378,231.00
AAA 24,197,212.30 49,229,163.90
2,158,170.00 -
35,645,592.80 49,607,394.90
6.4.13.3
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2018

6.4.13.3.1
6.4.13.4
6.4.13.4.1
6.4.13.4.1.1
1 1-3 3 -1 1-5 5
2018 6 30
1,352,141.86 - - - - 1,352,141.86
756,765.44 - - - - 756,765.44
26,507.94 - - - - 26,507.94
5,528,059.003,401,113.30 6,283,670.0020,071,712.30 374,039.50 35,658,594.10

1,300,000.00

1,300,000.00
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- - - - -1 2,699,608.02 2,699,608.02

- - - - -1 1,022,173.36) 1,022,173.36

- - - - - 8,040,960.50 8,040,960.50

8,963,474.243,401,113.30| 6,283,670.0020,071,712.30/374,039.5011,762,741.88 50,856,751.22

3,700,000.00 - - - - - 3,700,000.00

- - - - -1 4,002,042.68 4,002,042.68

- - - - - 18,840.78 18,840.78

- - - - - 5,797.15 5,797.15

- - - - - 2,715.72 2,715.72

- - - - - 35,645.36 35,645.36

- - - - - 4,173.24 4,173.24

- - - - - -680.90 -680.90

- - - - - 63,474.89 63,474.89

3,700,000.00 - - - - 4,132,008.92 7,832,008.92

5,263,474.243,401,113.30| 6,283,670.0020,071,712.30/374,039.50, 7,630,732.96 43,024,742.30
1 1=3 3 -1 fil=l5; 9]

2017 12 31

81,353.79 - - - - - 81,353.79

1,387,206.75 - - - - - 1,387,206.75

41,079.84 - - - - - 41,079.84

477,936.005,745,962.00/10,088,168.3335,597,387.57| 378,231.00 8,570,635.88 60,858,320.78

- - - - -1 6,899,657.36 6,899,657.36

- - - - -1 1,515,808.90 1,515,808.90

1,200,000.00 - - - - 4,990.84 1,204,990.84

3,187,576.385,745,962.00[10,088,168.3335,597,387.57/ 378,231.00/16,991,092.98 71,988,418.26

20,300,000.00 - - - - - 20,300,000.00

- - - - - 316,105.76 316,105.76)

- - - - - 517,500.00 517,500.00;

- - - - - 27,353.06 27,353.06

- - - - - 8,416.33 8,416.33

- - - - - 3,914.22 3,914.22
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2018

- - - - - 43,000.95 43,000.95
- - - - - -6,302.62 -6,302.62
- - - - - 48,000.00 48,000.00
20,300,000.00 - - - - 957,987.70 21,257,987.70
-17,112,423.62/5,745,962.0010,088,168.3335,597,387.57 378,231.00[16,033,105.28 50,730,430.56

6.4.13.4.1.2
25
2017 12 31
2018 6 30
25 124,064 .63 224,894.82
25 -123,029.77 -222,884.81
6.4.13.4.2
6.4.13.4.3
6.4.13.4.3.1
2018 6 30 2017 12 31
%
%
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8,570,635.88 16.89

8,570,635.88 16.89

6.4.13.4.3.2

80%

20%

80%

beta

2018
30

6

2017 12
31

1%

-648,639.29

5%

-3,243,196.43

10%

-6,486,392.85

6.4.14
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87

7.1
%
1 - -
2 35,658,594.10 70.12
35,658,594.10 70.12
3 - -
5 1,300,000.00 2.56
2,108,907.30 4.15
11,789,249.82 23.18
50,856,751.22 100.00
7.2
7.2.1
7.2.2
7.3
7.4
7.4.1 2% 20
1 000651 2,459,722 .36 4.85
2 600056 1,801,105.00 3.55
3 601607 1,689,370.00 3.33
4 000858 1,430,380.70 2.82
5 300133 1,410,620.00 2.78
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6 000333 1,306,179.00 2.57
7 600030 1,265,650.00 2.49
8 600028 1,228,764.00 2.42
9 600019 1,227,180.00 2.42
10 000977 1,207,675.90 2.38
11 000069 A 1,148,824._00 2.26
12 601818 1,077,500.00 2.12
13 002343 1,032,854.63 2.04
14 600104 982,975.00 1.94
15 000568 861,915.00 1.70
16 601318 810,500.00 1.60
17 002294 807,411.00 1.59
18 601166 776,280.00 1.53
19 300054 705,795.00 1.39
20 600031 686,400.00 1.35
7.4.2 2%

1 000651 2,530,684.00 4.99
2 600056 2,236,923.70 4.41
3 300054 1,709,214.80 3.37
4 601607 1,643,532.00 3.24
5 000725 A 1,544,200.00 3.04
6 000858 1,459,793.72 2.88
7 002185 1,446,568.88 2.85
8 300133 1,414,901.00 2.79
9 000333 1,339,233.00 2.64
10 600104 1,330,496.85 2.62
11 600028 1,310,460.00 2.58
12 600030 1,264,570.00 2.49
13 600019 1,250,080.00 2.46
14 000069 A 1,150,029.57 2.27
15 002008 1,117,933.00 2.20
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16 601818 1,111,000.00 2.19
17 000977 1,077,993.00 2.12
18 002343 955,429.00 1.88
19 000963 931,259.40 1.84
20 000568 845,360.00 1.67
7.4.3
47,241,162.90
55,379,317.61
7.5
1 13,001.30 0.03
2 - -
3 2,158,170.00 5.02
2,158,170.00 5.02
4 33,487,422.80 77.83
5 - -
6 - -
7 - -
8 - -
9 - -
10 35,658,594.10 82.88
7.6
1 136192 16 01 42,000 4,071,060.00 9.46
2 122366 14 34,700 3,468,265.00 8.06
3 112190 11 02 33,800 3,388,112.00 7.87
4 112421 16 01 22,700 2,233,226.00 5.19
3] 122427 15 01 22,000 2,194,940.00 5.10
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7.7

7.8

7.9

7.10
7.10.1

7.10.2

7.10.3

7.11

7.11.1

7.11.2

7.11.3

26,507.94

2,699,608.02

1,022,173.36

8,040,960.50

O | O |N|OO|a|R~|W|IN|F

11,789,249.82

7.11.4
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7.11.5

7.11.6
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8.1

88

(

)

94 | 267,333.93 | 25,024,024.02 99.58% 105,365.09 0.42%
140 | 119,584.24 | 8,538,461.54 51.00% 8,203,332.74 | 49.00%
234 | 178,936.68 | 33,562,485.56 80.16% 8,308,697.83 | 19.84%
2
8.2
A 7,719.40 0.0307%
c 38,752.65 0.2315%
46,472.05 0.1110%
0 10 ,
8.3
A 0
C 0~10
0~10
A 0
C 0
0
O 10 7
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89

2016 €5 A 19 H

650,633.19

203,309,236.01

35,184,071.53

13,804,399.94

73,757.37

7,858,659.48

10,128,439.79

4,921,265.14

25,129,389.11

16,741,794.28
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2018

810

10.1

10.2

2018 4 3

10.3

10.4

10.5

10.6

10.7
10.7.1

2/102,620,480.51

100.00%

94,460.74

100.00%

2 -

2 -
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2018

2
10.7.2
46,679,850.86 100.00%771,119,000.00f 100.00% -
10.8
1 2017 2018 2
2 2018 2
3 2018 10
4 2018 10
5 2018 19
2017 4
6 2018 31
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7 2018 31
8 2018 5
9 2018 5
10 2018 6
11 2018 26
12 2018 30
13 2018 30
14 2018 30
15 2017 2018 31
16 2018 3
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17 2018 3
18 2018 11
19 2018 11
20 2018 14
21 2018 19
2018 1
22 2018 18
23 2018 11
24 2018 22
25 2018 22
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26

2018

6

30
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2018

811

11.1

20%

20%

1 | 20180101-20180630

36,562,485.56

3,000,000.00

33,562,485.56

80.16%

2 | 20180101-20180206

9,999,000.00

9,999,000.00

0.00

0.00%

5000

60

200

11.2
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2018

812

12.1

12.2

12.3

http //www.scfund.com.cn

021 50509666 / 400-821-0588
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