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83
3.1
3.1.1 (2018 1 1 -2018 6 30 )
-12,309,007.53
-77,087,092.12
-0.1315
-17.07%
3.1.2 (2018 6 30
-0.3505
386,227,265.00
0.6495
1
2
3
3.2
3.2.1
-5.51% 2.49% -5.58% 0.96% 0.07% 1.53%
-14.47% 1.84% -6.91% 0.85% -7.56% 0.99%
-17.07% 1.75% -8.58% 0.86% -8.49% 0.89%%
-14.84% 1.54% -2.13% 0.71% -12.71% 0.83%
-27.45% 2.25% -13.41% 1.12% -14._.04% 1.13%
-30.77% 1.91% 17.17% 1.28% -47.94% 0.63%
=75%* 300 +25%*
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3.2.2

52.46% -
41.97% -
31.48% -
20.98% -
10.49% -

0.00% 4
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2018 6 30 676.03

292.19 294.61 89.23
134 28 63 43
2015
2017
7 * 2017
* 2017 *
2016 * 2016
* LOF
4.1.2
2010 7
2010 12

2011 1 2012 7

2005 5 29
- 7 2012 7

2015 2

2015
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5 29
2015
12 30 2017 4
19
2013 12 24 2018
2 27
2014 6 14 2018
3 3
1
2
4.2
10%
4.3
4.3.1
3

4.3.2
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4.4
4.4.1

2018

2018

4.4.2

-17.07%

4.5

2018

MSCI

4.6

0.6495

-8.58%
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6.1

2018

86

6

30

2018 6 30 2017 12 31
18,446,888.92 26,582,499.98
981,065.24 4,641,620.90
932,953.51 742,777.14
358,881,102.72 448,175,712.60
358,881,102.72 448,175,712.60
10,572,846.82 726,205.70
4,994.61 7,617.04
233,086.66 500,386.25
390,052,938.48 481,376,819.61

2018 6 30 2017 12 31
2,291,692.51 4,073,706.66
378,753.96 516,202.20
476,486.84 613,983.34
79,414 .47 102,330.53
420,237.50 1,909,894.75

10 28




2018

179,088.20 60,414.75
3,825,673.48 7,276,532.23
594,631,334.20 605,332,966.69
-208,404,069.20 -131,232,679.31
386,227,265.00 474,100,287.38
390,052,938.48 481,376,819.61
2018 6 30 0.6495 594,631,334.20
6.2
2018 1 1 2018 6 30
2018 1 1 2017 1 1
2018 6 30 2017 6 30
-69,604,802.06 -9,030,101.14
1. 123,688.60 173,141.49
123,688.60 173,141.49
2. “e.r -4,981,795.50 16,395,067.99
-6,401,615.79 15,640,512.33
1,419,820.29 754,555.66
3. “_,,
-64,778,084.59 -25,682,041.24
5. €7 31,389.43 83,730.62
7,482,290.06 6,808,712.75
3,195,404.08 4,097,860.15
532,567.32 682,976.70

11 28
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4 3,557,452.77 1,825,179.21
5 - -
196,865.89 202,696 .69
B -77,087,092.12 -15,838,813.89
B -77,087,092.12 -15,838,813.89
6.3
2018 1 2018 6 30
2018 1 1 2018 6 30

605,332,966.69

-131,232,679.31

474,100,287.38

-77,087,092.12

-77,087,092.12

-10,701,632.49

-84,297.77

-10,785,930.26

61,347,661.56

-17,852,402.51

43,495,259.05

-72,049,294.05

17,768,104.74

-54,281,189.31

594,631,334.20

-208,404,069.20

386,227,265.00

2017 1

1

2017 6

30

708,925,682.81

-154,553,515.30

554,372,167.51

12 28
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-15,838,813.89

-15,838,813.89

41,473,042.07

-7,649,763.63

33,823,278.44

156,609,427.88

-34,601,767.52

122,007,660.36

-115,136,385.81

26,952,003.89

-88,184,381.92

750,398,724.88

-178,042,092.82

572,356,632.06

6.1 6.4
6.4
6.4.1
4 23

=75%* 300 +25%*

6.4.2

[2008]296

3,173,064,234.06
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2018

6.4.4

6.4.5
6.4.5.1

6.4.5.2

6.4.5.3

6.4.6

XBRL 3 <

3%o 1%o
[2005]103
[2016]36

2016 5 1

14 28
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4

9

24
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6
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[2016]46

[2016]70

[2016]140

[2017]56

2018 1 1

[2017]90

2018 1 1

2017 12

2017

[2004]78
2004 1 1

15 28

3%
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2018

2017

1

2018

1

1

1
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6.4.7
6.4.7.1

6.4.7.2

25%

[2005]103

[2008]1

[2005]103

[2008]132

2008 10 9

[2012]85
2013 1 1
1 1
1 1 50%

20%

[2015]101

2005 9 8

16 28
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6.4.8
6.4.8.1
6.4.8.1.1

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

754,533,136.43 32.08% 119,073,985.08

9.82%

6.4.8.1.2

6.4.8.1.3

6.4.8.1.4

6.4.8.1.5

2018 1 1 2018 6 30

693,839.78 32.08%

2017 1 1 2017 6 30

110,894.48 9.95%

17 28
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6.4.8.2

6.4.8.2.1
2018 1 1 2018 6 2017 1 1 2017 6 30
30
3,195,404 .08 4,097,860.15
808,029.57 836,837.10
1.5%
X 1.5% /
6.4.8.2.2
2018 1 1 2018 6 2017 1 1 2017 6 30
30
532,567.32 682,976.70
0.25%
X 0.25% /
6.4.8.2.3
6.4.8.3 ( )
( )
6.4.8.4
6.4.8.4.1
6.4.8.4.2

18 28
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6.4.8.5

2018 1 1 2018

6 30

2017

1 1 2017

6

30

18,446,888.92

95,662.21

27,049,932.91

150,231.62

6.4.8.6

6.4.8.7

6.4.9
6.4.9.1

6.4.9.2

6.4.9.3

6.4.9.3.1

6.4.9.3.2

6.4.10

7.1

2018 6 30

2018 6 30

2018 6 30

87

%

358,881,102.72

92.01

358,881,102.72

92.01

19 28
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2 - -
3 - -
4 _ -
5 - -
19,427,954.16 4.98
11,743,881.60 3.01
390,052,938.48 100.00
7.2

7.2.1
A — -—
B - -—
C 297,308,045.83 76.98
D — -—
E - —
F 11,080,022.46 2.87
G - -—
H - -—
I 27,644,049.80 7.16
J -— —
K - -—
L -— —
M - —
N 10,777,641.00 2.79
O - -—
P - -—
Q - -—
R 12,071,343.63 3.13
S - -—
358,881,102.72 92.92

20 28
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7.2.2

7.3
1 300037 1,012,900 27,135,591.00 7.03
2 603986 245,706 26,664,015.12 6.90
3 300073 750,500 25,562,030.00 6.62
4 603799 260,837 25,423,782.39 6.58
5 600884 1,021,799 22,581,757.90 5.85
6 300316 1,637,667 21,764,594 .43 5.64
7 300296 1,128,300 14,532,504.00 3.76
8 603019 305,847 14,029,201.89 3.63
9 000977 587,665 14,015,810.25 3.63
10 002460 352,400 13,595,592.00 3.52

www.scfund.com.cn

7.4

7.4.1 2% 20
1 601588 49,372,834.68 10.41
2 603799 44,964,195.24 9.48
3 300316 29,102,988.49 6.14
4 600568 26,686,473.47 5.63
5 002043 25,485,668.50 5.38
6 000651 23,994,719.00 5.06
7 000830 23,622,139.00 4.98
8 601398 23,480,941.00 4.95
9 300037 23,053,066.00 4.86
10 600036 22,991,671.30 4.85
11 300073 22,959,846.00 4.84
12 600884 22,129,380.83 4.67
13 002202 21,353,126.31 4.50

21 28




2018

14 601318 19,632,649.90 4.
15 002460 17,741,191.50 3.
16 300296 16,991,859.00 3.
17 300287 16,381,316.00 3.
18 300208 15,778,608.94 3.
19 002343 15,770,765.08 3.
20 603019 14,837,243.75 3.
21 002035 14,555,816.43 3.
22 000069 A 14,375,455.94 3.
23 300450 14,291,010.00 3.
24 600809 14,210,614.12 3.
25 600340 13,796,096.60 2.
26 300207 13,681,864.02 2.
27 300070 13,251,078.00 2.
28 300182 13,188,698.86 2.
29 002635 13,145,595.00 2.
30 002640 13,129,210.28 2.
31 000977 12,803,311.50 2.
32 000002 A 11,959,630.16 2.
33 603986 11,503,807.20 2.
34 600352 10,961,034.03 2.
35 300750 10,465,107.00 2.
36 000768 10,395,672.38 2.
37 000333 10,235,293.50 2.
38 300136 9,947,326.91 2.
39 600383 9,683,277.50 2.
40 002572 9,649,457.46 2.
7.4.2 2% 20
1 601588 43,980,206.87 9.28
2 600568 39,416,157.81 8.31
3 300316 37,238,757.65 7.85
4 600036 35,004,766.16 7.38




2018

5 603986 34,435,148.04 7.26
6 002202 32,985,937.46 6.96
7 601398 31,804,593.77 6.71
8 002043 28,932,870.04 6.10
9 600519 27,796,900.37 5.86
10 603799 25,904,884.17 5.46
11 000651 23,792,204.76 5.02
12 002310 23,459,648.40 4.95
13 600585 22,938,677.13 4.84
14 000830 22,918,755.41 4.83
15 000858 22,010,914.00 4.64
16 600029 19,740,111.00 4.16
17 002129 19,061,640.82 4.02
18 002050 17,954,155.36 3.79
19 002027 17,834,342.73 3.76
20 601318 17,594,692.82 3.71
21 300064 16,379,019.02 3.45
22 601233 15,354,373.07 3.24
23 002594 14,930,354 .36 3.15
24 600887 14,725,029.94 3.11
25 601766 14,568,745.46 3.07
26 600031 14,247,141.72 3.01
27 000717 13,633,242.00 2.88
28 600362 13,533,908.30 2.85
29 600340 13,495,180.52 2.85
30 000002 13,292,008.20 2.80
31 600809 13,100,752.86 2.76
32 300207 12,804,719.82 2.70
33 002035 12,732,137.58 2.69
34 000069 12,414,065.63 2.62
35 300182 11,870,084.18 2.50
36 000063 11,459,176.86 2.42
37 300168 11,074,582.63 2.34
38 002635 11,016,590.15 2.32
39 600352 10,948,262.67 2.31
40 000333 10,298,604 .80 2.17

23

28
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7.4.3

1,167,689,973.83

1,185,804,883.33

7.5

7.6

7.7

7.8

7.9

7.10
7.10.1

7.10.2

7.11
7.11.1

7.11.2 I

7.11.3

7.12
7.12.1

24 28




2018

7.12.2

7.12.3
1 932,953.51
2 10,572,846.82
3 -
4 4,994.61
5 233,086.66
6 -
7 -
8 -
9 11,743,881.60

7.12.4

7.12.5

7.12.6

88
8.1
()
32,141 18,500.71 35,785,052.12 6.02% 558,846,282.08 | 93.98%
8.2
8.3

25 28
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2008 £ 4 A 23 B

3,173,064,234.06

605,332,966.69

61,347,661.56

72,049,294.05

594,631,334.20

10.1

810

10.2

2018

4

3

10.3

10.4

10.5

10.6

26

28




2018

10.7
10.7.1
754,533,136.43 32.08% 693,839.78 32.08%
410,397,055.59 17.45% 376,051.98 17.39%
358,066,735.36 15.22% 333,467.65) 15.42%
338,772,354.91 14_40% 308,723.59 14.27%
240,710,185.04 10.23% 219,359.18 10.14%
208,976,054.01 8.89% 194,619.30 9.00%
35,674,863.37 1.52% 32,510.66 1.50%
4,768,435.94 0.20% 4,440.90 0.21%
1
27 28




2018

10.7.2

811

11.1

11.2

20%
20%

28

28

2018
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