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1.1

2018

01

01

81
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30
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2018

8
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1.2
81

82

83

84

85

86

11

1.2

2.1

2.2

2.3

24

2.5

3.1

3.2

4.1

4.2

4.3

4.4

4.5

4.6

4.7
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52
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87

88

89
8§10

§11

6.4

7.1

7.2

7.3

7.4

75

7.6

7.7

7.8

7.9

8.1

8.2

8.3

8.4
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10.2

10.3

10.4

10.5

10.6

10.7

10.8
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11.1
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82

2.1
583001
2000 5 11
7,050,296,855.41
A B
583001 583101
75,864,504.39 6,974,432,351.02
2.2
2.3

021-50509888-8206

010-66060069

Ivhui@scfund.com.cn

tgxxpl@abchina.com

021-50509666/400-821-0588

95599

021-50509888-8211

010-66060069

279

69

279

28
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F9

200135

100031

2.4

www .scfund.com.cn

2.5

279
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2018

83
31
A B
3.1.1 (2018 1 1 - (2018 1 1 -
2018 6 30 ) 2018 6 30 )
1,443,601.69 195,077,063.06
1,443,601.69 195,077,063.06
1.7870% 1.9086%
3.1.2 (2018 6 30 )
75,864,504.39 6,974,432,351.02
1.0000 1.0000
3.1.3 (2018 6 30 )
28.9530% | 31.30250%
1
2 /
3
3.2
3.2.1
A
0.2730% | 0.0015% | 0.1110% |  0.0000% |  0.1620% 0.0015%
0.8177% | 0.0016% | 0.3366% |  0.0000% |  0.4811% 0.0016%
1.7870% | 0.0014% | 0.6695% |  0.0000% 1.1175% 0.0014%
3.6452% | 0.0013% | 1.3500% |  0.0000% |  2.2052% 0.0013%
9.6980% | 0.0025% | 4.0537% |  0.0000% |  5.6443% 0.0025%
28.9530% | 0.0063% | 11.1698% |  0.0001% |  17.7832% 0.0062%




2018

.2927% | 0.0015% 0.1110% 0.0000% 0.1817% 0.0015%

.8781% | 0.0016% 0.3366% 0.0000% 0.5415% 0.0016%

.9085% | 0.0014% 0.6695% 0.0000% 1.2390% 0.0014%

Wk | OO

.8947% | 0.0013% 1.3500% 0.0000% 2.5447% 0.0013%

10.4914% | 0.0025% 4.0537% 0.0000% 6.4377% 0.0025%

31.3025% | 0.0059% | 11.1698% 0.0001% 20.1327% 0.0058%

3.2.2
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2018

31.30%

2817%

25.04%

21.91%

18.78%

15.65%

12.52%

9.39%

G.26%

313%

0.00%
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2018

84

4.1
41.1
2004 8 27 [2004]32 s 2004
2 1 279
913100007664967591
70%  30%
2018 6 30 676.03
292.19 294.61 89.23
134 28 63 43
2015
2017
7 * 2017
* 2017 *
2016 * 2016
* LOF
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2018

4.1.2
1982
2006 9
2014 10 31
- 11
2014
10 31
2018 4 11
2018 4
23
2012
3
2018 4 11
- 11
2014 10 16
, 2016
11 7
2018 4 11
1
2

12

55




2018

4.2

4.3
4.3.1

4.3.2

4.4

4.4.1

2018

80bp

GDP

13

6.8%

”> CRA MLF

3m  shibor 4._.9%

10

55

4%

2016



2018

4.4.2
A 1.7870% B
1.9085% 0.6695%
4.5
4.6

14 55



2018

4.7

1,443,601.69

195,077,063.06

4.8

1,443,601.69

195,077,063.06

15

55



2018

5.1

5.2

5.3

2018

1

1

2018

85

6

30

16

55



2018

6.1

86

2018 6 30

2018 6 30 2017 12 31
6.4.7.1 1,210,608,267.93 2,485,683,178.80
18,283,485.43 -
33,469.58 3,365.78
6.4.7.2 3,228,418,711.85 4,165,007,398.44
3,178,418,711.85 4,165,007,398.44
50,000,000.00 -
6.4.7.3 - -
6.4.7.4 2,460,413,241.19 3,806,147,303.91
151,236,369.86 -
6.4.7.5 30,696,907.31 41,024,946.63
43,714.00 9,555,939.54
6.4.7.6 - -
7,099,734,167.15 10,507,422,133.10

2018 6 30 2017 12 31
6.4.7.3 - -
46,999,856.50 199,625,400.18
- 3,967.36
1,610,746.25 2,243,781.55
488,104.95 679,933.82
63,025.59 89,887.22
6.4.7.7 82,307.34 105,690.50

17 55




2018

85,133.61 -
7,821.70 68,750.55
6.4.7.8 100,315.80 103,032.64
49,437,311.74 202,920,443.82
6.4.7.9 7,050,296,855.41 10,304,501,689.28
6.4.7.10 - -
7,050,296,855.41 10,304,501,689.28
7,099,734,167.15 10,507,422,133.10
2018 6 30 1.0000 7,050,296,855.41
A 75,864,504.39 B
6,974,432,351.02
6.2
2018 1 1 2018 6 30

2018 1 1 2018 | 2017 1 1 2017

6 30 6 30
221,813,480.12 215,284,369.81
1. 222,506,036.05 213,286,987.43
6.4.7.11 69,375,817.58 142,825,948.68
96,506,746.45 31,628,984.79
95,970.19 -
56,527,501.83 38,832,053.96
2. “e-7z -692,555.93 1,997,382.38
6.4.7.12 - -
6.4.7.13 -692,555.93 1,997,382.38
6.4.7.13.2 - -
6.4.7.14 - -
6.4.7.15 - -

3. 6.4.7.16

4' “_,, - -

18

55




2018

5, 6.4.7.17
25,292,815.37 23,680,158.72
1 6.4.10.2.1 16,845,095.98 16,169,108.42
2 6.4.10.2.2 5,104,574.53 4,899,729.83
3 6.4.10.2.3 607,061.23 671,999.29
4 6.4.7.18 60.30 2,426.95
5 2,537,841.68 1,787,123.14
2,537,841.68 1,787,123.14
6 52,839.67 -
7 6.4.7.19 145,341 .98 149,771.09
B 196,520,664.75 191,604,211.09
B 196,520,664.75 191,604,211.09

6.3

2018 1 1 2018 6 30

2018

1 2018 6

30

10,304,501,689.28

10,304,501,689.28

196,520,664.75

196,520,664.75

-3,254,204,833.87

-3,254,204,833.87

29,598,947,770.59

29,598,947,770.59

-32,853,152,604.46

-32,853,152,604.46

-196,520,664.75

-196,520,664.75

19




2018

7,050,296,855.41

- 7,050,296,855.41

2017 1 1 2017 6 30
5,662,323,286.45 -| 5,662,323,286.45
- 191,604,211.09 191,604,211.09
. 7,129,563,562.94 - | 7,129,563,562.94
1. 41,608,417,706.42 - | 41,608,417,706.42
2. -34,478,854,143.48 - | -34,478,854,143.48
- -191,604,211.09 |  -191,604,211.09
12,791,886,849.39 - | 12,791,886,849.39
6.1 6.4

6.4

6.4.1

[2010]415

20 55

2010 5




2018

11 4,433,355,798.66

397 397 1 1

6.4.2

XBRL 3 < >

6.4.3

2018 6 30

2018

6.4.4

6.4.5

6.4.5.1
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2018

6.4.5.2

6.4.5.3

6.4.6

1
[2016]36
2016 5 1
[2016]46
[2016]70
[2016]140
[2017]56
2018 1 1
(¥ 7 3%
[2017]90
2018 1 1

2018
22 55

2018

1

1



2018

2017 12 31
2017
2017
2
[2004]78
2004 1 1
[2008]1
3
[2008]132
2008 10 9
6.4.7
6.4.7.1
2018 6 30
608,267.93
1,210,000,000.00
1 -
1-3 310,000, 000.00
3 900,000, 000.00

1,210,608,267.93

6.4.7.2

23

55




2018

2018 6 30
77,861,641.87 77,709,852.40 -151,789.47 -0.0022%
3,100,557,069.98 | 3,107,946,117.52 7,389,047.54 0.1048%
3,178,418,711.85 | 3,185,655,969.92 |  7,237,258.07 0.1027%
1 = -
2 = /
6.4.7.3 /
/
6.4.7.4
6.4.7.4.1
2018 6 30
- 2,460,413,241.19 -
2,460,413,241.19 -
6.4.7.4.2
6.4.7.5

2018 6 30

395.00

24 55




2018

1,465,277.89

8,227.60

27,313,998.33

1,810,144.17

98,864.32

30,696,907.31

6.4.7.6

6.4.7.7

2018 6 30

82,307.34

82,307.34

6.4.7.8

2018 6 30

2,200.00

44,630.98

44,630.98

4,426.92

4,426.92

100,315.80

6.4.7.9

25

55



2018

A
2018 1 1 2018 6 30
117,388,274.69 117,388,274.69
52,664,015.79 52,664,015.79
(¢ " -94,187,786.09 -94,187,786.09
- / - -
/ - -
( ll_ll - -
75,864,504.39 75,864,504.39
B
2018 1 1 2018 6 30
10,187,113,414.59 10,187,113,414.59
29,546,283,754.80 29,546,283,754.80
(" -32,758,964,818.37 -32,758,964,818.37
- / - -
/ - -
( " - -
6,974,432,351.02 6,974,432,351.02
6.4.7.10

1,443,601.69

1,443,601.69

-1,443,601.69

-1,443,601.69

26 55




2018

195,077,063.06

- 195,077,063.06

-195,077,063.06

- -195,077,063.06

6.4.7.11
2018 1 1 2018 6 30
7,045.94
69,198,691.74
169,996.79
83.11
69,375,817.58
6.4.7.12
6.4.7.13
6.4.7.13.1 e
2018 1 1 2018 6 30

13,687,870,515.63

13,591,897,472.68

96,665,598.88

27

55




2018

-692,555.93

6.4.7.13.2

6.4.7.14

6.4.7.14.1

6.4.7.14.2

6.4.7.15

6.4.7.16

6.4.7.17

6.4.7.18

2018

1 1 2018 6 30

60.30

60.30

6.4.7.19

2018

1 1 2018 6 30

44,630.98

44,630.98

37,596.18

28
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2018

600.00

17,883.84

145,341.98

6.4.8

6.4.8.1

6.4.8.2

6.4.9

6.4.9.1

6.4.9.2

6.4.10

6.4.10.1

6.4.10.1.1

6.4.10.1.2

2018

1

1

2018

6

30

2017 1 1

2017 6 30

29
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2018

542 ,669,784.29 100.00%| 19,855,800.00 56.47%
6.4.10.1.3
2017 1 1 2017 6 30
2018 1 1 2018 6 30
17,879,928,000.00 76.97% - -
6.4.10.1.4
6.4.10.1.5
6.4.10.2
6.4.10.2.1
2018 1 1 2018 6 2017 1 1 2017 6 30
30
16,845,095.98 16,169,108.42
65,720.07 129,186.40
0.33%
H=E><0.33%—=
H
E

30 55




2018

6.4.10.2.2

2018 1 1 2018 6 2017 1 1 2017 6 30
30
5,104,574.53 4,899,729.83
0.10%
H=E><0.10%—=
H
E
3
6.4.10.2.3
2018 1 1 2018 6 30
A B
22,004.37 497,620.75 519,625.12
14,668.51 0.00 14,668.51
1,786.10 5.37 1,791.47
38,458.98 497,626.12 536,085.10
2017 1 1 2017 6 30
A B
19,064.96 470,573.57 489,638.53
54,370.30 1,009.47 55,379.77
5,809.67 - 5,809.67
79,244 .93 471,583.04 550,827.97

31
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2018

6.4.10.3

6.4.10.4

6.4.104.1

6.4.10.4.2

6.4.10.5

0.25%

0.01%

XR/

2018 1 1

2018

30

2017

1 1 2017

6

30

608,267.93

7,045.94

264,169.25

61,043.74

6.4.10.6

6.4.10.7

6.4.11

1,443,601.69

-|1,443,601.69

32

55




2018

195,077,063.06

195,077,063.06 | -

6.4.12 2018 6 30
6.4.12.1
6.4.12.2
6.4.12.3
6.4.12.3.1
2018 6 30
46,999,856.50
2018 7 2
120227 12 27 100.41 500,000 50,205,000.00
500,000 50,205,000.00
6.4.12.3.2
2018 6 30

6.4.13

33

55




2018

6.4.13.1

6.4.13.2

1) A-1 A-1
2)

i) AAA AAA
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2018

4)

6.4.13.2.1
2018 6 30 2017 12 31

A-1 275,360,287 .82 99,983,801.48
A-1 - -
914,833,385.72 3,426,284,810.02
1,190,193,673.54 3,526,268,611.50

6.4.13.2.2

2018 6 30

A-1 -
A-1 -
50,000,000.00
50,000,000.00

6.4.13.2.3

2018 6 30

A-1 -
A-1 -
1,041,014,430.63
1,041,014,430.63

6.4.13.2.4

2018 6 30 2017 12 31

AAA 218,665,118.14 -
AAA - -

728,545,489.54

638,738,786.94

35 55




2018

947,210,607.68

638,738,786.94

6.4.13.3

6.4.13.3.1

6.4.13.4

6.4.13.4.1

36

55



2018

6.4.13.4.1.1
1 1-3 3 -1 1-5
2018 6 30

410,608,267.93 800,000,000.00 - - -1 1,210,608,267.93
18,283,485.43 - - - - 18,283,485.43
33,469.58 - - - - 33,469.58
708,077,059.9422,071,277,594.09399,064,057.82 - 50,000,000.00 3,228,418,711.85
2,460,413,241.19 - - - -| 2,460,413,241.19
- - - -151,236,369.86  151,236,369.86
- - - - 30,696,907.31 30,696,907.31
- - - - 43,714.00 43,714.00
3,597,415,524.07]2,871,277,594.09399,064,057.82 -231,976,991.17| 7,099,734,167.15
46,999,856.50 - - - - 46,999,856.50
- - - - 1,610,746.25 1,610,746.25
- - - - 488,104.95 488,104.95
- - - - 63,025.59 63,025.59
- - - - 82,307.34 82,307.34
- - - - 85,133.61 85,133.61
- - - - 7,821.70 7,821.70
- - - - 100,315.80 100,315.80
46,999,856.50 - - -| 2,437,455.24 49,437,311.74
3,550,415,667.57]2,871,277,594.09399,064,057.82 -229,539,535.93 7,050,296,855.41

1 1-3 3 -1 1-5

2017 12 31

371,683,178.8072,114,000,000.00 - - -| 2,485,683,178.80
3,365.78 - - - - 3,365.78
1,398,491,420.1272,407,189,122.81359,326,855.51 - -| 4,165,007,398.44
3,806,147,303.91 - - - -1 3,806,147,303.91

37

55



2018

- - - - 41,024,946.63 41,024,946.63
- - - -l 9,555,939.54 9,555,939.54
5,576,325,268.614,521,189,122.81359,326,855.51 - 50,580,886.17/10,507,422,133.10
199,625,400.18 - - - -l 199,625,400.18
- - - - 3,967.36 3,967.36
- - - - 2,243,781.55 2,243,781.55
- - - - 679,933.82 679,933.82
- - - - 89,887.22 89,887.22
- - - - 105,690.50 105,690.50
- - - - 68,750.55 68,750.55
- - - - 103,032.64 103,032.64
199,625,400.18 - - - 3,295,043.64 202,920,443.82
5,376,699,868.434,521,189,122.81359,326,855.51] -| 47,285,842 .5310,304,501,689.28
6.4.13.4.1.2
1
2 25
3
2017 12 31
2018 6 30
25 1,313,203.97 1,606,393.00
25 -1,309,245.10 -1,601,721.00
6.4.13.4.2

38
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2018

6.4.13.4.3

6.4.14
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2018

87
7.1
%

1 3,228,418,711.85 45.47
3,178,418,711.85 44.77
50,000,000.00 0.70
2 2,460,413,241.19 34.66
3 1,228,891,753.36 17.31
4 182,010,460.75 2.56
5 7,099,734,167.15 100.00

7.2
1 1.60
2 46,999,856.50 0.67

20%
20%
7.3
40 55



2018

7.3.1
41
55
16
120
120
120 10
7.3.2
% %
1 |30 48.35 0.67
397
1.70 -
2 |30 ( )—60 21.66 -
397
0.42 -
3 |60 ( )—90 22.62 -
397
4 |90 ( )—120 5.52 -
397
5 |120 ( )—397 2.12 -
397
100.27 0.67
120
7.4 240
240
7.5
41 55




2018

848,174,013.13 12.03
808,115,109.43 11.46
4 77,861,641.87 1.10
5 1,110,624,053.65 15.75
6 100,744,572.57 1.43
7 1,041,014,430.63 14.77
8 - -
9 3,178,418,711.85 45.08
10 397 149,468,528.96 2.12
7.6
)
18
1 011800729 3,000,000 299,559,463.50 4.25
SCP0O05
18
2 011800253 2,000,000 200,781,193.19 2.85
SCP002
18
3 071800021 2,000,000 199,964,556 .64 2.84
CP001
18
4 111806141 2,000,000 198,889,070.34 2.82
CD141
18
5 111809181 2,000,000 198,520,732.88 2.82
CD181
6 160202 16 02 1,700,000 169,574,280.12 2.41
18
7 011800239 1,600,000 159,963,086.56 2.27
SCP0O03
16
8 111696970 1,200,000 119,891,310.51 1.70
CD095
15
¢ 101554047 1,000,000 100,744,572.57 1.43
MTNOO1
18
10 011800425 1,000,000 100,000,060.36 1.42

SCP001

42
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2018

7.7 =K =& 29
0.25( )-0.5% -
0.1879%
0.0526%
0.0858%
0.25%
0.25%
0.5%
0.5%
7.8
(%)
1 149553 | 04A1( 250,000 25,000,000.00 0.35
)
18
1 149617 250,000 25,000, 000.00 0.35
3AC )
7.9
7.9.1
1.0000
7.9.2
7.9.3
1 33,469.58
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2018

2 151,236,369.86
3 30,696,907.31
4 43,714.00
5 -
6 -
7 -
8 182,010,460.75
7.9.4

44
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2018

88
8.1
()
14,032 5,406.54 22,569,851.70 29.75% | 53,294,652.69 70.25%
A
61 | 114,334,956.57 | 6,954,405,978.01 99.71% | 20,026,373.01 0.29%
B
14,093 500,269.41 | 6,976,975,829.71 98.96% | 73,321,025.70 1.04%
8.2
1 1,005,576,673.37 14..26%
2 638,768,188.97 9.06%
3 600,000,000.00 8.51%
4 515,342,213.98 7.31%
5 508,840,929.03 7.22%
6 400,000,000.00 5.67%
7 330,209,000.00 4.68%
8 301,876,288.65 4.28%
9 300,000,000.00 4.26%
10 250,186,107.58 3.55%
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2018

8.3
A 91,780.91 0.0000%
B - -
91,780.91 0.0000%
8.4
89
A B

2010 £ 5 B 11 H

1,474,241,686.52

2,959,332,679.75

117,388,274.69

10,187,113,414.59

52,664,015.79

29,546,283,754.80

94,187,786.09

32,758,964,818.37

75,864,504.39

6,974,432,351.02

46
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2018

810

10.1

10.2

2018 4 3

10.3

10.4

10.5

10.6

10.7
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2018

10.7.1

55

48



2018

10.7.2

5,349,000,000.00

23.03%

49
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2018

542,669,784.29

100.00%

17,879,928,000.00

76.97%
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