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1.1
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81
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30
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24



2018

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
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4.8
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52

53
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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
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10.7
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2018

82

2.1
003588
2016 11 7
17,351,025,784.67
A B
003588 003589
33,007,798.62 17,318,017,986.05
2.2
2.3
021-50509888-8206 0571-87659806
Ivhui@scfund.com.cn zhuwei@czbank.com
021-50509666/400-821-0588 | 95527
021-50509888-8211 0571-87659965
279 288
279 368
200135 310006
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2.4

www.scfund.com.cn

2.5

279
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2018

83
31
B
3.1.1 (2018 1 1 - (2018 1 1 -
2018 6 30 ) 2018 6 30 )
405,528.97 270,297,820.96
405,528.97 270,297,820.96
1.883% 2.0049%
3.1.2 (2018 6 30 )
33,007,798.62 17,318,017,986.05
1.0000 1.0000
3.1.3 (2018 6 30 )
6.3307% | 6.7504%
1
2 /
3
3.2
3.2.1
A
0.3055% | 0.0006% | 0.1110% |  0.0000% |  0.1945% 0.0006%
0.8879% | 0.0007% | 0.3366% |  0.0000% |  0.5513% 0.0007%
1.8839% | 0.0009% | 0.6695% |  0.0000% 1.2144% 0.0009%
3.9185% | 0.0008% | 1.3500% |  0.0000% |  2.5685% 0.0008%
6.3307% | 0.0015% | 2.2229% |  0.0000% |  4.1078% 0.0015%




2018

0.3251% | 0.0006% 0.1110% 0.0000% 0.2141% 0.0006%

0.9482% | 0.0007% 0.3366% 0.0000% 0.6116% 0.0007%

2.0049% | 0.0009% 0.6695% 0.0000% 1.3354% 0.0009%

4.1685% | 0.0008% 1.3500% 0.0000% 2.8185% 0.0008%

6.7504% | 0.0015% 2.2229% 0.0000% 4.5275% 0.0015%
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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

11 53



2018

4.1.2

2011 6
2011 6
2013 2
2013 3
2016 11 7 6 2015
6 8
LOF
2016 11 7
2017 11 28
2012 3
2016 11 7
- 11
2014 10 16
, 2016 11
7
2018
4 11
2018 4 11
- 11
2006 9

12

53




2018

2014 10 31

2018 4 11

2018

4.2

4.3
4.3.1

4.3.2

4.4
4.4.1

13

53




2018

4.8%

10

4.4.2

4.5

4.6

5 BP 10
3.98% 3 3.74%
4.7% 3
1
20 BP  4.31%
10 4.55%
6
10 4.17%
CDh
A 1.8839%%
2.0049% 0.6695%
6

14 53

3

50

3.9%

SHIBOR

BP

MLF

4.2%

1



2018

4.7

A 405,528.97
270,297,820.96

4.8

405,528.97

270,297,820.96

15

53



2018

5.1

5.2

5.3

85

16

53

2018



2018

86
6.1
2018 6 30
2018 6 30 2017 12 31
6.4.7.1 5,821,217,544.53 5,041,746,912.23
2,727,272.73 -
6.4.7.2 4,940,212,847.72 2,848,528,133.06
4,845,212,847.72 2,848,528,133.06
95,000,000.00 -
6.4.7.3 - -
6.4.7.4 6,538,662,391.44 3,002,207,703.30
6.4.7.5 52,128,489.68 35,825,946.26
5,500.00 97,460,558.00
6.4.7.6 - -
17,354,954,046.10 11,025,769,252.85
2018 6 30 2017 12 31
6.4.7.3 - -
2,573,072.30 1,882,083.77
1,029,228.93 752,833.49
108,925.23 76,946.68
6.4.7.7 117,057.29 101,382.89

17 53




2018

6,821.28 -
6.4.7.8 93,156.40 99,000.00
3,928,261.43 2,912,246.83
6.4.7.9 17,351,025,784 .67 11,022,857,006.02
6.4.7.10 - -
17,351,025,784.67 11,022,857,006.02
17,354,954,046.10 11,025,769,252.85
2018 6 30 1.0000 17,351,025,784.67
A 33,007,798.62 B
17,318,017,986.05
6.2
2018 1 1 2018 6 30
2018 1 1 2018 | 2017 1 1 2017
6 30 6 30
297,499,146.23 82,933,202.26
1. 297,451,708.77 82,863,916.19
6.4.7.11 140,701,876.03 57,752,065.96
67,712,237.90 13,051,043.18
144,231.86 -
88,893,362.98 12,060,807.05
2. “e-7z 47,437.46 69,286.07
6.4.7.12 - -
6.4.7.13 47,437.46 69,286.07
6.4.7.13.2 - -
6.4.7.14 - -
6.4.7.15 - -
3. 6.4.7.16
4. “_,’

18

53




2018

5. 6.4.7.17
26,795,796.30 6,894,980.31
1 6.4.10.2.1 16,786,988.00 4,488,538.44
2 6.4.10.2.2 6,714,795.16 1,795,415.39
3 6.4.10.2.3 697,523.40 190,572.53
4 6.4.7.18 100.00 -
5 2,492,902.49 334,275.75
2,492,902.49 334,275.75
6 730.85 -
7 6.4.7.19 102,756.40 86,178.20
) 270,703,349.93 76,038,221.95
) 270,703,349.93 76,038,221.95

6.3

2018 1 1 2018 6 30
2018 1 1 2018 6 30

11,022,857,006.02 - | 11,022,857,006.02
- 270,703,349.93 270,703,349.93
. 6,328,168,778.65 -| 6,328,168,778.65
1. 60,025,073,378.20 - | 60,025,073,378.20
2. -53,696,904,599.55 - | -53,696,904,599.55
- -270,703,349.93 |  -270,703,349.93
17,351,025,784.67 - | 17,351,025,784.67

19 53




2018

2017 1 1 2017 6 30
836,603,540.87 - 836,603,540.87
- 76,038,221.95 76,038,221.95
. 5,041,885,359.92 - | 5,041,885,359.92
1. 9,461,162,001.24 - | 9,461,162,001.24
2. ~4,419,276,641.32 - | -4,419,276,641.32
- -76,038,221.95 -76,038,221.95
5,878,488,900.79 - | 5,878,488,900.79
6.1 6.4
6.4
6.4.1
< - [2016]2292
2016 11 7

272,486,612.37

20

53




2018

6.4.2

6.4.3

2018

6.4.4

6.4.5

6.4.5.1

6.4.5.2

6.4.5.3

6.4.6

XBRL

21

3

53

397

2018

6

397

30



2018

2008 4 24
3%o 1%o

2008 9 19

[2005]103

[2016]36

2006 5 1

[2016]46

[2016]70

[2016]140

[2017]56
2018 1 1

cc >3 3%

2018 1

[2017]90
22 53



2018

2018 1 1
2018
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
2013 1 1
1 1
1 1 1 50%
1 250 20%

23
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2018

[2015]101

2015 9 8
1
6.4.7
6.4.7.1
2018 6 30
217,544 .53
5,821,000,000.00
1 280,000,000.00
1-3 1,127,000,000.00
3 4,414 ,000,000.00
5,821,217,544 .53
6.4.7.2
2018 6 30
4,845,212,847.72 | 4,848,478,000.00 3,265,152.28 0.0188%
4,845,212,847.72 | 4,848,478,000.00 3,265,152.28 0.0188%
95,000,000.00 95,000,000.00 0.00 0.0000%
4,940,212,847.72 | 4,943,478,000.00 3,265,152.28 0.0188%
1 = -
2 = /
6.4.7.3 /

24

53




2018

6.4.7 .4
6.4.7.4.1
2018 6 30
6,538,662,391.44 -
6,538,662,391.44 -
6.4.7.4.2
6.4.7.5
2018 6 30
813.01
19,672,727.42
1,227.30
23,781,192.87
8,523,970.17
148,558.91
52,128,489.68
6.4.7.6
6.4.7.7
2018 6 30
117,057.29
117,057.29

25 53




2018

6.4.7.8
2018 6 30
93,156.40
93,156.40
6.4.7.9
A
2018 1 1 2018 6 30
12,864,184.53 12,864,184.53
57,622,761.41 57,622,761.41
" -37,479,147.32 -37,479,147.32
- / - -
33,007,798.62 33,007,798.62
B
2018 1 1 2018 6 30
11,009,992,821.49 11,009,992,821.49

59,967,450,616.79

59,967,450,616.79

-53,659,425,452.23

-53,659,425,452.23

17,318,017,986.05

17,

318,017,986.05

26

53




2018

6.4.7.10

405,528.97

405,528.97

-405,528.97

-405,528.97

270,297,820.96

270,297,820.96

-270,297,820.96

-270,297,820.96

6.4.7.11

2018

1

1

2018 6 30

17,131.32

140,669,831.42

14,520.80

392.49

140,701,876.03

6.4.7.12

27

53




2018

6.4.7.13

6.4.7.13.1
2018 1 1 2018 6 30
10,363,975,164.94
10,313,893,497.07
50,034,230.41
47,437.46
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

100.00

100.00

28

53




2018

6.4.7.19

2018 1 1 2018 6 30

44,630.98
39,671.58
600.00
17,853.84
102,756.40
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

29

53




2018

2018 1 1 2018 6 30

2017 1 1 2017 6 30
- -| 6,822,004.64 100.00%
6.4.10.1.3
2017 1 1 2017 6 30
2018 1 1 2018 6 30
3,555,085,000.00 100.00%| 449,793,000.00 100.00%
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
16,786,988.00 4,488,538.44
121,696.39 1,056.37
0.25%
H=E><0.25%—=
H
E

30 53




2018

6.4.10.2.2
2018 1 1 2018 6 2017 1 1 2017 6 30
30
6,714,795.16 1,795,415.39
0.10%
H=E><0.10%—=
H
E
5
6.4.10.2.3
2018 1 1 2018 6 30
A B
22,391.91 659,805.42 682,197.33
85.31 - 85.31
226.95 - 226.95
22,704.17 659,805.42 682,509.59
2017 1 1 2017 6 30
A B
10,636.21 178,791.67 189,427.88
153.56 - 153.56
14.34 - 14.34
10,804.11 178,791.67 189,595.78

31 53




2018

A 0.25% B
A B
0.01% A B
B
H=E>=< =
H
E
6.4.10.3 (
2018 1 1 2018 6 30
- - - - | 270,240,000.00 19,398.05
2017 1 1 2017 6 30
10,340,942.19 - - - - _
6.4.10.4
6.4.10.4.1
2018 1 1 2018 6 30
A B

32

53




2018

2016
1 7 -
30,041,946.73
/ 70,233,112.46
100,275,059.19
0.00
0.0000%
2017 1 1 2017 6 30
A B

2016
11 7 -
/ -

6.4.10.4.2
B
2018 6 30 2017 12 31

59,190,417.75 0.3411% - -

33

53




2018

6.4.10.5

2018 1 1 2018 6 30 2017 1 1 2017 6 30
217,544 .53 17,131.32 582,353.34 24,745.81
1,280,000,000.00 9,913,961.05 - -
6.4.10.6
6.4.11
A
405,528.97 - - | 405,528.97 | -
B

270,297,820.96

- | 270,297,820.96

6.4.12

6.4.12.1

6.4.12.2

6.4.12.3

6.4.12.3.1

2018 6

2018 6

30

30

34 53




2018

6.4.12.3.2
2018 6 30

6.4.13

6.4.13.1

6.4.13.2

10%

10%
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2018

6.4.13.2.1

2018 6 30 2017 12 31
A-1 169,982,278.32 -
A-1 - -
699,299,750.32 2,493,552,164.99
869,282,028.64 2,493,552,164.99
6.4.13.2.2
2018 6 30
A-1 -
A-1 -
95,000,000.00
95,000,000.00
6.4.13.2.3
2018 6 30
A-1 -
A-1 -
3,534,846,106.88
3,534,846,106.88
6.4.13.2.4
2018 6 30 2017 12 31
AAA - -
AAA - -

441,084,712.20

354,975,968.07

441,084,712.20

354,975,968.07

36 53




2018

6.4.13.3

6.4.13.3.1

6.4.13.4

6.4.13.4.1

6.4.13.4.1.1

2018

6

30

1-3

1-5

680,217,544.53

3,867,000,000.00

1,274,000,000.00

5,821,217,544.53

37

53



2018

2,727,272.73

2,727,272.

73

339,845,469.15

3,991,132,405.09

514,234,973.48

95,000,000.00

4,940,212,847.

72

6,538,662,391.44 - - - -| 6,538,662,391.44
- - - - 52,128,489.68 52,128,489.68
- - - - 5,500.00 5,500.00

7,561,452,677.857,858,132,405.09]1,788,234,973.48 -1147,133,989.68/17,354,954,046.10
- - - - 2,573,072.30 2,573,072.30
- - - - 1,029,228.93 1,029,228.93
- - - - 108,925.23 108,925.23
- - - - 117,057.29 117,057.29
- - - - 6,821.28 6,821.28
- - - - 93,156.40 93,156.40
- - - -l 3,928,261.43 3,928,261.43

7,561,452,677.85/7,858,132,405.09]1,788,234,973.48 -1143,205,728.25/17,351,025,784.67

1 1-3 3 -1 1-5

2017 12 31

1,350,746,912.233,311,000,000.00 380,000,000.00 - -| 5,041,746,912.23

1,312,625,783.811,535,902,349.25 - - -| 2,848,528,133.06

3,002,207,703.30 - - - -| 3,002,207,703.30
- - - - 35,825,946.26 35,825,946.26)
- - - - 97,460,558.00 97,460,558.00

5,665,580,399.344,846,902,349.25 380,000,000.00 -1133,286,504.26|11,025,769,252.85

38

53



2018

- - - - 1,882,083.77 1,882,083.77
- - - - 752,833.49 752,833.49
- - - - 76,946.68 76,946.68
- - - - 101,382.89 101,382.89
- - - - 99,000.00 99,000.00
- - - - 2,912,246.83 2,912,246.83
5,665,580,399.344,846,902,349.25 380,000,000.00 -1130,374,257.43/11,022,857,006 .02

6.4.13.4.1.2
25
2017 12 31
2018 6 30
25 2,121,925.50 813,661.33
25 -2,115,657.74 -811,402.37
6.4.13.4.2
6.4.13.4.3
6.4.14

39

53



2018

87
7.1
%

1 4,940,212,847.72 28.47
4,845,212,847.72 27.92
95,000,000.00 0.55
2 6,538,662,391.44 37.68
3 5,823,944,817.26 33.56
52,133,989.68 0.30
17,354,954,046.10 100.00

7.2
1 1.33
2 - -

20%
20%
7.3
7.3.1

49
52
23

40 53




120

120
120 10
7.3.2
% %
1 [30 41.27 -
397
2 |30 ( )—60 20.15 -
397
3 |60 ( )—90 25.71 -
397
4 |90 ( )—120 4.82 -
397
5 120 ( )—397 7.77 -
397
99.72 -
120
7.4 240
240
7.5
209,212,537.75 1.21
680,889,917.09 3.92
680,889,917.09 3.92
4 - -
5 420,264,286.00 2.42
6 - -
7 3,534,846,106.88 20.37
8 - -
41 53




2018

9 4,845,212,847.72 27.92
10 397 - -
7.6
)
1 111808138 |18 D138 4,000,000 397,895,634.37 2.29
2 111806135 |18 D135 3,000,000, 298,525,699.72 1.72
3 011801128 |18 SCP005 2,000,000 200,127,763.49 1.15
4 111807039 |18 D039 2,000,000, 199,126,846.51 1.15
5 111898031 |18 D079 2,000,000, 198,737,590.73 1.15
6 111818157 |18 CD157 2,000,000, 198,339,693.76 1.14
7 111899095 |18 D083 2,000,000 198,237,722.63 1.14
8 111806142 |18 CD142 1,800,000 178,982,927.16 1.03
9 170410 |17 10 1,700,000 170,040,480.35 0.98
10 111719289 (17 D289 1,600,000 158,814,268.88 0.92
7.7 =& 9 = & 29
0.25( )-0.5% -
0.0481%
~0.0021%
0.0127%
0.25%
0.25%
0.5%
0.5%
7.8
(%)
149617 | 18 3A 700,000 70,000,000.00 0.40
149553 04A1 250,000 25,000,000.00 0.14
7.9
7.9.1

42
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1.0000




2018

7.9.2

18 CD138 111808138 “ 77 2017 11
24
18 CD039 111807039 “ 77 2018 5
4
18 CDO79 111898031 18 CD083 111899095
“« >z 2017 11 9
17 CD289 111719289 “ 7 2017 12
29
18 CD138 18 CD039 18 CDO79 18 CD083
17 CD289
7.9.3
1 -
2 -
3 52,128,489.68
4 5,500.00
5 -
6 -
7 -
8 52,133,989.68

7.9.4

43
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2018

88
8.1

()

250 132,031.19 30,324,264.59 91.87% 2,683,534.03 8.13%
A

75 | 230,906,906.48 | 17,309,358,977.06 99.95% 8,659,008.99 0.05%

B

325 | 53,387,771.65| 17,339,683,241.65 99.93% | 11,342,543.02 0.07%

8.2
%

1 4,012,948,478.03 23.13%
2 1,008,073,777.76 5.81%
3 972,491,121.21 5.60%
4 904,094,719.44 5.21%
5 860,341,849.81 4.96%
6 801,156,534.19 4.62%
7 762,559,000.13 4.39%
8 612,036,221.75 3.53%
9 538,561,881.41 3.10%
10 507,741,119.59 2.93%

44
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2018

8.3

171,026.27

0.5181%

171,026.27

0.0010%

8.4

45
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2018

89

2016 £ 11 A7AH

485,372.37

272,001,240.00

12,864,184.53

11,009,992,821.49

57,622,761.41

59,967,450,616.79

37,479,147.32

53,659,425,452.23

33,007,798.62

17,318,017,986.05

46
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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
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2018

2
10.7.2
-13,555,085,000.00f 100.00% -
10.8 0.5%
0.5%
10.9
n 2018 2
2017
2018 10
2
2018 10
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