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2.1

582001

2008 11 5

13,688,321.54

A

582001 582201

11,419,768.18 2,268,553.36
2.2
2.3

021-50509888-8206

010-67595096

Ivhui@scfund.com.cn

tiangingl.zh@ccb.com

021-50509666/400-821-0588

010-67595096

021-50509888-8211

010-66275853

6 59




2018
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25

279

1

200135

100033

2.4

www.scfund.com.cn

2.5
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2018

83
3.1
A C
3.1.1 (2018 1 1 - 2018 (018 1 1 -
6 30 ) 2018 6 30 )
280,709.60 -17,908.65
1,009,402.44 -3,318.75
0.0289 -0.0030
2.50% -0.27%
1.90% 1.66%
3.1.2 (2018 6 30 )
983,319.55 107,421.91
0.0861 0.0474
13,234,803.69 2,538,307.18
1.1589 1.1189
5.0.% (2018 6 30 )
17.26% | 10.81%
1
2
3
3.2
3.2.1
A
-0.91% 0.38% 0.67% 0.06% -1.58% 0.32%
-1.21% 0.31% 2.16% 0.10% -3.37% 0.21%
1.90% 0.32% 4.35% 0.08% ~2.45% 0.24%
3.18% 0.26% 4.21% 0.07% ~1.03% 0.19%
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2018

0.77% 0.33% 10.99% 0.08% -10.22% 0.25%
17.26% 0.31% 42.09% 0.08% -24.83% 0.23%
-0.93% 0.38% 0.67% 0.06% -1.60% 0.32%
-1.36% 0.31% 2.16% 0.10% -3.52% 0.21%

1.66% 0.32% 4.35% 0.08% -2.69% 0.24%

2.72% 0.26% 4.21% 0.07% -1.49% 0.19%
-0.42% 0.33% 10.99% 0.08% -11.41% 0.25%
10.81% 0.32% 38.33% 0.08% -27.52% 0.24%

2000 6 15 C
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3.2.2

43.10%
38.31%
33.52%
28.73%
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19.16%
14.37%

9.55%

4.79%
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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

12 59
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4.1.2

2007
7 2010 6
2013
4
2013 6 25
2014 6 28 LOF
- 12
2014 5 9
2014 6 28
2016 5 19
2014 6 28
2018 4 19
2017
12 25
2004 2 2015
2007 2 9 - 13

13

59
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2016 2

2016 4

2017

2011 10
2015 5 29

01 30
29

2014
2015 5

2012 03 13
06 05
100
LOF

27

2 9

26

2013
2015 5

1 13
29

2013

4.2

4.3

10%

14

59




2018

4.3.1

4.3.2

4.4
4.4.1

12

15

59

11

2018



2018

4.4.2

1.90%

1.66%

4.5

MLF

4.6

16

4.35%

23

59

1.1589

1.1189
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4.7

4.8

17

2018

4

59

4

2018

6

30



2018

5.1

5.2

5.3

85

18

59



2018

6.1

86

2018 6 30
2018 6 30 2017 12 31
6.4.7.1 1,091,980.52 87,267.31
345,829.72 902,875.34
22,554.41 14,836.94
6.4.7.2 15,888,090.17 52,772,062.28
2,835,712.00 8,743,410.00
13,052,378.17 44,028,652.28
6.4.7.3 - -
6.4.7.4 - B
- 1,357,863.59
6.4.7.5 317,262.50 1,213,345.08
397.46 199.36
6.4.7.6 - -
17,666,114.78 56,348,449.90
2018 6 30 2017 12 31
6.4.7.3 - -
400,000.00 -
1,001,097.43 -
69,977.02 100,244.37
8,478.83 29,318.50
2,608.85 9,021.08
839.95 306.70
6.4.7.7 29,372.69 49,673.35

19 59




2018

326,395.17 324,540.00
-365.81 -
6.4.7.8 54,599.78 50,000.11
1,893,003.91 563,104.11
6.4.7.9 13,688,321.54 49,078,883.34
6.4.7.10 2,084,789.33 6,706,462.45
15,773,110.87 55,785,345.79
17,666,114.78 56,348,449.90
2018 6 30 13,688,321.54
A 1.1589 11,419,768.18
c 1.1189 2,268,553.36
6.2
2018 1 1 2018 6 30
2018 1 1 2017 1 1 2017
2018 6 30 6 30

1,467,655.35 902,901.51
1. 1,119,015.59 1,024,945.00
6.4.7.11 9,151.67 5,051.83
1,109,863.92 1,018,885.89
- 1,007.28
2. <c. -404,266.56 -40,663.53
6.4.7.12 523,885.74 23,207.11
6.4.7.13 -941,692.30 -63,870.64
6.4.7.13.5 - -
6.4.7.14 - -
6.4.7.15 - -
6.4.7.16 13,540.00 -

3. 6.4.7.17
- 743,282.74 -81,484.22
4' “_,, - -

20 59




2018

5, 6.4.7.18
9,623.58 104.26
461,571.66 382,164.39
1 6.4.10.2.1 135,530.90 98,576.33
2 6.4.10.2.2 41,701.80 30,331.14
3 6.4.10.2.3 2,416.31 1,542.42
4 6.4.7.19 122,313.08 77,778.67
5 82,543.69 110,569.17
82,543.69 110,569.17
6 3,487.62 )
7 6.4.7.20 73,578.26 63,366.66
B 1,006,083.69 520,737.12
B 1,006,083.69 520,737.12

6.3

2018 1 1 2018 6
2018 2018 6 30

49,078,883.34

6,706,462.45

55,785,345.79

1,006,083.69

1,006,083.69

-35,390,561.80

-5,627,756.81

-41,018,318.61

6,522,804.33

991,280.30

7,514,084.63

-41,913,366.13

-6,619,037.11

-48,532,403.24

21
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13,688,321.54

2,084,789.33

15,773,110.87

2017 1

1 2017 6

3

27,811,534.41

2,874,917.57

30,686,451.98

- 520,737.12 520,737.12
-432,437.02 -45,014.80 -477,451.82
446,909.90 46,127.91 493,037.81
-879,346.92 -91,142.71 -970,489.63

27,379,097.39

3,350,639.89

30,729,737.28

6.1 6.4

6.4
6.4.1

[2008]1048

2008

10 6 2008

22 59
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8722

1,481,731,088.34

0%-20%

6.4.2

XBRL

6.4.3

2018

6.4.4

6.4.5

6.4.5.1

1,481,291,890.04

23

59

1.00

439,198.30
2008 11
80%-95%

S%

2018 6

30
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6.4.5.2
6.4.5.3
6.4.6
1.
3%o 1%
[2005]103
2.
[2016]36
2016 5 1
[2016]46
[2016]70
[2016]140
[2017]56
2018 1 1

24 59

2008

2008

4

9

24
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2004

1

2017

1

2018

1

3%

[2017]90

1

2017 12 31

[2004]78

[2005]103

[2008]1

[2005]103

[2008]132

2008 10 9

25 59

2018

2017

1

2018

1

1

1
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[2012]85
2013 1 1
1
1 1 50%
25 20%
[2015]101
2005 9 8
6.4.7
6.4.7.1
2018 30
1,091,980.52
1 -
1-3 -
3 _
1,091,980.52
6.4.7.2
2018 6 30
2,991,832.31 2,835,712.00 -156,120.31
13,313,870.87 13,052,378.17 -261,492.70
13,313,870.87 13,052,378.17 -261,492.70

26

59




2018

16,305,703.18 15,888,090.17 -417,613.01
6.4.7.3
/
6.4.7.4
6.4.7.4.1
6.4.7.4.2
6.4.7.5
2018 6
58.42
155.70
317,038.28
10.10
317,262.50
6.4.7.6
6.4.7.7
2018 6 30

27

59




2018

29,372.69
29,372.69
6.4.7.8
2018 6 30
51.81
24,795.19
29,752.78
54,599.78
6.4.7.9
A

2018 1 1 2018 6 30
48,201,275.80 48,201,275.80
4,267,077.96 4,267,077.96
- -41,048,585.58 -41,048,585.58
11,419,768.18 11,419,768.18

c

2018 1 1 2018 6 30
877,607.54 877,607 .54
2,255,726.37 2,255,726.37
" -864,780.55 -864,780.55

28

59



2018

( - -
2,268,553.36 2,268,553.36
1
2
6.4.7.10
A
4,297,458.54 2,320,690.18 6,618,148.72
280,709.60 728,692.84 1,009,402.44
-3,594,848.59 -2,217,667.06 -5,812,515.65
406,278.61 296,316.15 702,594.76
-4,001,127.20 -2,513,983.21 -6,515,110.41
983,319.55 831,715.96 1,815,035.51
C
46,461.36 41,852.37 88,313.73
-17,908.65 14,589.90 -3,318.75
78,869.20 105,889.64 184,758.84
129,985.43 158,700.11 288,685.54
-51,116.23 -52,810.47 -103,926.70
107,421.91 162,331.91 269,753.82
6.4.7.11
2018 1 1 6 30
4,578.95

29

59




2018

4,407.33

165.39

9,151.67

6.4.7.12
6.4.7.12.1
2018 1 1 2018 6 30
42,552,691.32
42,028,805.58
523,885.74
6.4.7.13
6.4.7.13.1
2018 1 1 2018 6 30
64,520,770.40
63,677,540.36
1,784,922.34
-941,692.30
6.4.7.13.2
6.4.7.14
6.4.7.14.1

6.4.7.14.2

30

59




2018

6.4.7.15

2018 1 1 2018 6 30

13,540.00

13,540.00

6.4.7.16
2018 1 1 2018 6 30

1. 743,282.74
- 116,520.42
—_— 626,762.32
2. -
3. -

743,282.74
6.4.7.17

2018 1 1 2018 6 30

9,620.17
582001 3.41
582201 -
9,623.58

6.4.7.18

31

59




2018

2018 1 1 2018 6 30
122,313.08

122,313.08

6.4.7.19
2018 1 1 2018 6 30

24,795.19
29,752.78
1,030.29
18,000.00
73,578.26

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

32 59



2018

6.4.10.1

6.4.10.1.1
2018 1 1 2018 6 30 2017 1 1 2017 6 30
77,991,191.48 99.28% - -
6.4.10.1.2
2018 1 1 2018 6 30 2017 1 1 2017 6 30
70,469,060.84 98.60% 2,681,467.61 24.98%
6.4.10.1.3
2018 1 1 2018 6 30 2017 1 1 2017 6 30
445,800,000.00 100.00% - -
6.4.10.1.4
6.4.10.1.5

2018 1 1 2018 6 30

33 59




2018

71,846.87 99.29% 29,372.69 100.00%

2017 1 1 2017 6 30

6.4.10.2
6.4.10.2.1
2018 1 1 2018 6 | 2017 1 1 2017 6 30
30
135,530.90 98,576.33
3,300.88 2,971.43
0.65%
H=E><0.65%—=
H
E
3
6.4.10.2.2

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

41,701.80 30,331.14
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0.20%

H=E><0.20%—=

H

E

6.4.10.2.3
2018 1 1 2018 6 30

C
A
- 594.41 594.41
- 847.91 847.91
- 96.74 96.74
- 1,539.06 1,539.06
2017 1 1 2017 6 30
c
- 660.74 660.74
- 27.05 27.05
- 92.28 92.28
- 780.07 780.07
A

C 0.40% C

H=E><0.40%—=

H C

E

C

35
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2018

3
6.4.10.3 ( )
( )
6.4.10.4
6.4.10.4.1
2018 1 1 2018 6 30
A
2008
11 5 -
7,915,099.94
/ _
/ _
7,915,099.94
69.3105%
2017 1 1 2017 6 30
A
2008
11 5 _
7,915,099.94
/ -
/ -
7,915,099.94
29.6600%
1
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2 2008 11 5 2009 6 15 C
6.4.10.4.2
6.4.10.5
2018 1 1 2018 6 30 2017 1 1 2017 6 30
1,091,980.52 4,578.95 153,664.79 723.78
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
6.4.12.3
6.4.12.3.1

2018 6 30
6.4.12.3.2

2018 6 30

400,000.00 2018 7 2

37

59



2018

6.4.13

6.4.13.1

6.4.13.2

10%

38 59



2018

10%

6.4.13.2.1
2018 6 30 2017 12 31
A-1 - -
A-1 - -
- 3,766,705.00
- 3,766,705.00
6.4.13.2.2
2018 6 30 2017 12 31
AAA 1,376,744.80 4,990,831.30
AAA 10,762,133.37 35,271,115.98
913,500.00 -
13,052,378.17 40,261,947.28
6.4.13.3

6.4.13.3.1

39

59




2018

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
1,091,980.52 - - - - - 1,091,980.52
345,829.72 - - - - - 345,829.72
- - - - - 22,554.41 22,554.41]
223,854.88 976,977.90 2,188,120.96| 9,608,729.23 54,695.20 2,835,712.00  15,888,090.17,
- - - - - 317,262.50 317,262.50
- - - - - 397.46 397.46
1,661,665.12 976,977.90 2,188,120.96| 9,608,729.23 54,695.20 3,175,926.37|  17,666,114.78
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2018

400,000.00 - - - - - 400,000.00;

- - - - -1 1,001,097.43 1,001,097.43

- - - - - 69,977.02 69,977.02

- - - - - 8,478.83 8,478.83

- - - - - 2,608.85 2,608.85

- - - - - 839.95 839.95

- - - - - 29,372.69 29,372.69

- - - - - 326,395.17 326,395.17|

- - - - - -365.81 -365.81]

- - - - - 54,599.78 54,599.78

400,000.00 - - - -1 1,493,003.91 1,893,003.91]

1,261,665.12) 976,977.90 2,188,120.96| 9,608,729.23 54,695.20 1,682,922.46 15,773,110.87
1 1-3 3 -1 1-5 5

2017 12 31

87,267.31 - - - - - 87,267.31

902,875.34 - - - - - 902,875.34

14,836.94 - - - - - 14,836.94

2,523,536.93/6,043,026.7010,497,891.2224,910,633.43| 53,564.00 8,743,410.00 52,772,062.28

- - - - -1 1,357,863.59 1,357,863.59

- - - - -1 1,213,345.08 1,213,345.08

- - - - - 199.36 199.36

3,528,516.526,043,026.7010,497,891.2224,910,633.43| 53,564.0011,314,818.03 56,348,449.90

- - - - - 100,244.37 100,244.37

- - - - - 29,318.50 29,318.50

- - - - - 9,021.08 9,021.08

- - - - - 306.70 306.70

- - - - - 49,673.35 49,673.35

- - - - - 324,540.00 324,540.00

- - - - - 50,000.11 50,000.11

- - - - - 563,104.11 563,104.11

3,528,516.526,043,026.7010,497,891.2224,910,633.43| 53,564.0010,751,713.92 55,785,345.79

41
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2018

6.4.13.4.1.2
1
2 25
2017 12 31
2018 6 30
25 57,800.05 157,102.54
25 -57,327.63 -155,793.20
6.4.13.4.2
6.4.13.4.3
6.4.13.4.3.1
2018 6 30 2017 12 31
%
%
2,835,712.00 17.98 8,743,410.00 15.67

2,835,712.00 17.98

8,743,410.00

42 59
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2018

5%

20%

6.4.13.4.3.2
1.
2. beta
2018 6 2017 12
30 31

1% -44.164.71 -218,120.70

5% -220,823.55 -1,090,603.51

10% -441,647.10 -2,181,207.02
6.4.14

43 59




2018

87
7.1
%

1 2,835,712.00 16.05
2,835,712.00 16.05
2 13,052,378.17 73.88
13,052,378.17 73.88
3 - -
4 _ _
5 - -
1,437,810.24 8.14
340,214.37 1.93
17,666,114.78 100.00

7.2

7.2.1

(%)
A - -
B - -
C 1,590,302.00 10.08
D - -
E - -
F 334,450.00 2.12
G - -
H - -
1 197,700.00 1.25
J - -
K - -
L - -
M - -

44 59




2018

»wl VOV O |2

713,260.00 4.52

2,835,712.00 17.98
7.2.2
7.3
1 002343 38,000 713,260.00 4.52
2 600535 8,000 206,560.00 1.31
3 300059 15,000 197,700.00 1.25
4 603799 2,000 194,940.00 1.24
5 300413 5,000 189,700.00 1.20
6 002340 30,000 181,500.00 1.15
7 600521 6,800 181,492.00 1.15
8 600702 5,000 180,450.00 1.14
9 600196 4,000 165,560.00 1.05
10 002007 5,000 160,800.00 1.02
11 000538 1,500 160,440.00 1.02
12 603886 8,000 158,560.00 1.01
13 000963 3,000 144,750.00 0.92
7.4
7.4.1 2% 20
1 002343 3,106,924.00 5.57
2 300059 2,044,323.80 3.66

45 59




2018

3 601599 1,641,197.00 2.94
4 603589 1,304,548.00 2.34
5 600172 1,261,680.00 2.26
6 600029 1,166,397.00 2.09
7 601607 1,160,736.00 2.08
8 000858 1,023,856.27 1.84
9 601328 938,731.49 1.68
10 600977 930,613.11 1.67
11 601288 913,000.00 1.64
12 300336 897,549.00 1.61
13 600000 806,650.00 1.45
14 300024 798,750.40 1.43
15 600056 795,400.00 1.43
16 000823 715,295.00 1.28
17 002340 712,035.00 1.28
18 002466 636,678.00 1.14
19 600782 617,650.00 1.11
20 600584 587,600.00 1.05
7.4.2 2% 20

1 002343 4,068,203.00 7.29
2 300059 2,543,497.20 4.56
3 300336 2,437,626.00 4.37
4 603589 2,378,258.40 4.26
5 600172 2,007,828.12 3.60
6 600029 1,747,123.00 3.13
7 601599 1,640,384.00 2.94
8 601607 1,151,415.00 2.06
9 000823 1,128,759.00 2.02
10 000636 1,082,042.00 1.94
11 000858 1,001,480.00 1.80

46
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2018

12 601328 981,180.00 1.76
13 600056 967,910.00 1.74
14 600977 962,426.00 1.73
15 601288 930,000.00 1.67
16 000596 820,300.00 1.47
17 600000 788,725.30 1.41
18 300024 780,850.00 1.40
19 600782 643,600.00 1.15
20 002466 624,795.90 1.12

7.4.3
36,004,587.16
42,552,691.32

7.5

1 - -
2 - -
3 913,500.00 5.79
913,500.00 5.79
4 12,138,878.17 76.96
5 - -
6 - -
7 - -
8 - -
9 - -
10 13,052,378.17 82.75

7.6

47

59




2018

1 136192 16 01 20,000 1,938,600.00 12.29
2 136378 16 01 13,000 1,270,880.00 8.06
3 122413 15 11,560 1,145,480.40 7.26
4 136261 16 01 10,000 995,300.00 6.31
3] 112389 16 02 10,000 988,800.00 6.27
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

48

59




2018

1 22,554.41
2 -
3 -
4 317,262.50
5 397.46
6 -
7 -
8 -
9 340,214.37

7.11.4

7.11.5

7.11.6

49

59




2018

88
8.1
()
1,026 | 11,130.38 | 7,915,949.67 69.32% 3,503,818.51 | 30.68%
A
200 | 11,342.77 1,774,465.44 78.22% 494,087.92 | 21.78%
C
1,226 | 11,165.03 | 9,690,415.11 70.79% 3,997,906.43 | 29.21%
8.2
8.3

50

59




2018

89

A C
2008 F11 A5 A 1,481,731,088.34 -
48,201,275.80 877,607.54
4,267,077.96 2,255,726.37
41,048,585.58 864,780.55

11,419,768.18

2,268,553.36

2008

11 5

2009

51

6

59

15 A C




2018

810

10.1

10.2

2018 4 3

10.3

10.4

10.5

10.6

10.7

52 59



2018

10.7.1
2 77,991,191.48 99.28%  71,846.87 99.20%
1 566,087.00 0.72% 515.89 0.71%
2 - - - -
2 - - - -
2 - - - -
1 - - - -
1 - - - -
1 - - - -
2 - - - -
2 - - - -
2 - - - -
1 - - - -

1

2

10.7.2

70,469,060.84

98.60%

445,800,000.00

100.00%

53

59




2018

997,700.00 1.40% - -

10.8

1 2017 2018 2

2 2018 3

3 2018 10

4 2018 10

5 2018 19

2017 4
6 2018 31
7 2018 31

54

59




2018

8 2018 5
9 2018 5
10 2018 6
11 2018 26
12 2018 30
13 2018 30
14 2018 30
15 2018 30
16 2018 31

55

59




2018

2017

17 2018 3
18 2018 3
19 2018 11
20 2018 11
21 2018 14
22 2018 19
2018 1
23 2018 18
24 2018 11
25 2018 16
26 2018 22

56 59




2018

27

2018

6

22

28

2018

6

30

57

59




811

11.1 20%
20%
20180207 -
1 8,986,632.80 -| 8,986,632.80 0.00%
20180513
20180101 -
2 17,157,061.15 | 3,692,254.63 | 20,849,315.78 0.00%
20180520
20180514 -
3 7,915,099.94 - -17,915,099.94 | 57.82%
20180630
1.
1
2
2
2.
60 200
5000
3.
4.
11.2

58 59




2018

812

12.1

12.2

12.3

http //www.scfund.com.cn

021 50509666 / 400-821-0588

59

59

2018

8

29



