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2.1
582002
582002
2011 7 27
53,906,912.59
A C
582002 582202
45,703,464.08 8,203,448.51
2.2
2.3

021-50509888-8308 4006800000
xuj@scfund.com.cn fangwei@citicbank.com
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279
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200135

100010

2.4

www.scfund.com.cn

2.5
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2017

83
31
A c
3.1.1 (017 1 1 - 2017 (017 1 1 -
6 30 ) 2017 6 30 )
3,322,850.01 599,867.93
3,202,011.36 675,136.68
0.0236 0.0253
2.21% 2.45%
3.98% 3.08%
3.1.2 ( 2017 30 )
1,819,880.22 266,856.31
0.0398 0.0325
47,796,619.53 8,519,687.00
1.046 1.039
3.1.3 ( 2017 30 )
41.13% | 36.93%
1
2
3
3.2
3.2.1
A
1.06% |  0.06% |  0.90% 0.06% 0.16% 0.00%
1.65% |  0.05% | -0.88% 0.08% 2.53% -0.03%
3.98% | 0.14% | -2.11% 0.08% 6.09% 0.06%
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2017

5.84% 0.12% -3.50% 0.10% 9.34% 0.02%
27.03% 0.13% 2.70% 0.10% 24 .33% 0.03%
41.13% 0.14% 6.59% 0.09% 34.54% 0.05%

C

1.27% 0.08% 0.90% 0.06% 0.37% 0.02%

1.66% 0.06% -0.88% 0.08% 2.54% -0.02%

3.08% 0.08% -2.11% 0.08% 5.19% 0.00%

4.71% 0.09% -3.50% 0.10% 8.21% -0.01%
24 .51% 0.13% 2.70% 0.10% 21.81% 0.03%
36.93% 0.14% 6.59% 0.09% 30.34% 0.05%

2011 7 27
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3.2.2

41.52%

IT3T%

33.22%

29.06%

24.91%

20.76%
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IT.32%

33.59%

29.86%

26.12%

22.39%

18.66%
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11.20%
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3T73%
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84
4.1
41.1
2004 8 27
2 1
913100007664967591
70%  30%
2017
180.62 305.81
88
3.
2015
2017

2016

12

2.44%

51

[2004]32

734.06

25

2016
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279

247.63
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4.1.2

2014 10 16 2012 3
- 10
2014 10 16
2016 11
1
2
4.2
10%
4.3
4.3.1
1
2
3
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2017

4.3.2
4.4
4.4.1
12
4
6
3.49%
MLF
4.4.2
3.98%
1.349
4.5

PMI

3 5
2 3
4.8% 150 BP 10
3 3.69% 6
10 3.49%
A 1.046 1.386
-2.11% C
3.08%
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749,503,050.86 C 10 2.70

36,213,926.70

4.8
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5.1

2011 7 27

5.2

5.3

85

17
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2017

86
6.1
2017 6 30
2017 6 30 2016 12 31
6.4.7.1 1,621,823.59 597,636,975.81
213,098.55 1,191,858.57
18,443.11 19,298.66
6.4.7.2 58,779,205.81 133,355,729.64
58,779,205.81 133,355,729.64
6.4.7.3 - -
6.4.7.4 - 2,879,916,334.96
141,425.24 -
6.4.7.5 1,846,436.91 4,239,307.98
162,538.72 101,402.47
6.4.7.6 - -
62,782,971.93 3,616,460,908.09
2017 6 30 2016 12 31
6.4.7.3 - -
5,800,000.00 -
- 199,513,835.41
471,873.89 201,879.50
31,213.17 248,314 .51
9,604.06 76,404.43
4,175.28 37,909.43
6.4.7.7 3,683.66 2,658.88

18 51




2017

65,640.00 65,640.00
780.47 105.27
6.4.7.8 79,694.87 110,002.46
6,466,665.40 200,256,749.89
6.4.7.9 53,906,912.59 2,619,240,306.10
6.4.7.10 2,409,393.94 796,963,852.10
56,316,306.53 3,416,204,158.20
62,782,971.93 3,616,460,908.09
2017 6 30 A
4570346408 C 1.039 8203448.51
6.2
2017 1 1 2017 6 30
2017 1 1 1 1 2016
2017 6 30 6 30

4,919,005.76 1,781,921.10
1. 4,425,836.09 1,904,474.85
6.4.7.11 277,298.41 27,174.33
2,535,475.13 1,877,300.52
1,613,062.55 -
2. <e.7> -146,920.98 181,177.18
6.4.7.12 - -
6.4.7.13 -146,920.98 181,177.18
6.4.7.13.5 - -
6.4.7.14 - -
6.4.7.15 - -

3. 6.4.7.16
- -45,569.90 -304,644.51

4. “_,’

19

51




2017

5. “e.r 6.4.7.17
685,660.55 913.58
1,041,857.72 621,157.98
1 6.4.10.2.1 604,947.37 176,114.22
2 6.4.10.2.2 186,137.66 54,189.03
3 6.4.10.2.3 56,774.39 87,244 .24
4 6.4.7.18 2,309.29 1,124.58
5 83,373.42 196,965.40
83,373.42 196,965.40
6 6.4.7.19 108,315.59 105,520.51
) 3,877,148.04 1,160,763.12
) 3,877,148.04 1,160,763.12

6.3
2017 1 1 2017 6 30
2017 1 1 2017 6 30

2,619,240,306.10

796,963,852.10

3,416,204,158.20

3,877,148.04

3,877,148.04

-2,565,333,393.51

-12,714,628.64

-2,578,048,022.15

202,771,804.74

8,943,267.31

211,715,072.05

-2,768,105,198.25

-21,657,895.95

-2,789,763,094.20

-785,716,977.56

-785,716,977.56

20
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53,906,912.59

2,409,393.94

56,316,306.53

2016 1 1

2016 6

30

43,550,361.62

10,266,865.35

53,817,226.97

1,160,763.12

1,160,763.12

803,290.88

209,810.19

1,013,101.07

6,213,942.85

1,568,177.68

7,782,120.53

-5,410,651.97

-1,358,367.49

-6,769,019.46

44,353,652.50

11,637,438.66

55,991,091.16

6.1 6.4

6.4

6.4.1

[2011]818
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2011

27 422,128,529.69

80%
S%

20%

6.4.2

XBRL 3 < >

6.4.3

6.4.4

6.4.5

6.4.5.1
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6.4.5.2

6.4.5.3

6.4.6

1.
[2004]78
2004 1 1
[2016]36
2016 5 1
[2016]46
[2016]70
[2016]140
[2017]2
2017 7 1
[2017]56
2018 1 1

23 51

2017
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2017

2.
[2004]78
2004 1 1
[2008]1
3.
[2008]132
2008 10 9
6.4.7
6.4.7.1
2017 6 30
1,621,823.59
1-3 -
1,621,823.59
6.4.7.2
2017 6 30
59,882,801.22 58,779,205.81 -1,103,595.41
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2017

59,882,801.22

58,779,205.81

-1,103,595.41

59,882,801.22

58,779,205.81

-1,103,595.41

6.4.7.3
6.4.7 .4
6.4.7.4.1
6.4.7.4.2
6.4.7.5
2017 6 30
646.61
95.90
1,845,686.10
8.30
1,846,436.91
6.4.7.6

6.4.7.7

25

51




2017

2017 6 30

3,683.66
3,683.66
6.4.7.8
2017 6 30
351.71
79,343.16
79,694._87
6.4.7.9
A
2017 1 1 2017 6 30

2,490,604,010.18

2,490,604,010.18

154,191,298.15

154,191,298.15

-2,599,091,844.25

-2,599,091,844 .25

45,703,464.08

45,703,464.08

2017 1 1

2017 6 30

128,636,295.92

128,636,295.92

48,580,506.59

48,580,506.59
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-169,013,354.00

-169,013,354.00

( " - -
8,203,448.51 8,203,448.51
1
2
6.4.7.10
A
766,669,521.30 -5,412,177.44 761,257,343.86
3,322,850.01 -120,838.65 3,202,011.36
-18,669,440.23 5,806,291.32 -12,863,148.91
6,136,858.88 275,667.14 6,412,526.02
-24,806,299.11 5,530,624.18 -19,275,674.93
-749,503,050.86 - -749,503,050.86
1,819,880.22 273,275.23 2,093,155.45
¢
35,979,111.34 -272,603.10 35,706,508.24
599,867.93 75,268.75 675,136.68
-98,196.26 246,716.53 148,520.27
2,486,871.16 43,870.13 2,530,741.29
-2,585,067.42 202,846.40 -2,382,221.02
-36,213,926.70 - -36,213,926.70
266,856.31 49,382.18 316,238.49
6.4.7.11
2017 1 1 6 30
230,217.50

27
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2017

46,370.17

710.74

277,298.41

6.4.7.12
6.4.7.12.1
6.4.7.13
6.4.7.13.1
2017 1 1 2017 6 30
266,417,672.25
262,531,232.80
4,033,360.43
-146,920.98
6.4.7.13.2
6.4.7.14
6.4.7.14.1
6.4.7.14.2

6.4.7.15

28

51




2017

6.4.7.16

2017 1 1 2017 6 30
1. -45,569.90
- -45,569.90
2. -
3. -
-45,569.90
6.4.7.17
2017 1 1 2017 6 30
685,298.68
582202 39.73
582002 322.14
685,660.55
6.4.7.18
2017 1 1 2017 6 30
666.79
1,642.50
2,309.29
6.4.7.19

20107 1 1 2017 6 30

29
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2017

24,795.19

54,547.97

10,472.43

300.00

200.00

18,000.00

108,315.59

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

30

51




2017

6.4.10.1.2
2017 1 1 2017 6 30 2016 1 1 2016 6 30
95,169,343.75 100.00% 81,247,613.70 100.00%
6.4.10.1.3
2017 1 1 2017 6 30 2016 1 1 2016 6 30
3,447,512,000.00 100.00%| 2,563,094,000.00 100.00%
6.4.10.1.4
6.4.10.1.5

2017 1 1

2017 6 30

2016 1 1

2016 6 30
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2017

6.4.10.2
6.4.10.2.1
2017 1 1 2017 6 | 2016 1 1 2016 6 30
30
604,947 .37 176,114.22
25,716.98 16,949.68
0.65%
X 0.65% /
6.4.10.2.2
2017 1 1 2017 6 | 2016 1 1 2016 6 30
30
186,137.66 54,189.03
0.2%
X 0.2% /
6.4.10.2.3

2017 1 1 2017 6 30

A C
- 40,385.75 40,385.75
- 5,734.67 5,734.67
- 1,929.10 1,929.10
- 48,049.52 48,049.52

2006 1 1 2016 6 30
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- 71,860.59 71,860.59
- 9,304.72 9,304.72
- 943.56 943 .56
- 82,108.87 82,108.87
A C C
0.4%
C X0.4%/
6.4.10.3 ( )
6.4.10.4
6.4.10.4.1
2017 1 1 2017 6 30
A C
2011
7 27 - -
24,056,160.77 -
/ - -
24,056,160.77 -
50.0400% -
2016 1 1 2016 6 30
A C
2011
7 27 - -

4,811,357.07
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2017

4,811,357.07

10.8500% -
6.4.10.4.2
6.4.10.5
2017 1 2017 6 30 2006 1 1 2016 6 30
1,621,823.59 230,217.50 264,984 .32 9,291.55
6.4.10.6
6.4.11
A
10
2017 2017
1 3 | L 3 3.0000[748,943,550.73| 559,500.13749,503,050.86
- - 3.0000[748,943,550.73| 559,500.13749,503,050.86
C
] 10 ]
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2017

2.7000

36,050,654.47

163,272.23

36,213,926.70

2.7000

36,050,654.47

163,272.23

36,213,926.70

6.4.12

6.4.12.1

6.4.12.2

6.4.12.3

6.4.12.3.1

6.4.12.3.2

6.4.13

6.4.13.1

7

35

7
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2017

6.4.13.2

6.4.13.3
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2017

10%
10%
6.4.12
40%
( )
6.4.13.4
6.4.13.4.1
6.4.13.4.1.1
5
1 1-3 3 1 1-5
2017 6 30

1,621,823.59 - - - -

1,621,823.59
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2017

213,098.55 - - - - - 213,098.55)

18,443.11 - - - - - 18,443.11

-1 2,986,340.00/14,447,427.8841,345,437.93 - - 58,779,205.81

- - - - - 141,425.24 141,425.24

- - - - - 1,846,436.91 1,846,436.91

- - - - - 162,538.72 162,538.72

1,853,365.25 2,986,340.00[14,447,427.8841,345,437.93 - 2,150,400.87 62,782,971.93

5,800,000.00 - - - - - 5,800,000.00

- - - - - 471,873.89 471,873.89

- - - - - 31,213.17 31,213.17

- - - - - 9,604.06 9,604.06

- - - - - 4,175.28 4,175.28

- - - - - 3,683.66 3,683.66

- - - - - 780.47 780.47

- - - - - 65,640.00 65,640.00

- - - - - 79,694.87 79,694.87

5,800,000.00 - - - - 666,665.40 6,466,665.40

-3,946,634.75 2,986,340.00(14,447,427.8841,345,437.93 - 1,483,735.47 56,316,306.53
2016 12 311 1-3 3 -1 1-5

597,636,975.81 - - - - - 597,636,975.81

1,191,858.57, - - - - - 1,191,858.57|

19,298.66 - - - - - 19,298.66

20,000,000.00/19,591,000.0013,986,756.17[79,777,973 .47, - - 133,355,729.64

2,879,916,334.96 - - - - -l 2,879,916,334.96

- - - - - 4,239,307.98 4,239,307.98

- - - - - 101,402 .47 101,402.47

3,498,764,468.0019,591,000.0013,986,756.17[79,777,973.47 - 4,340,710.45 3,616,460,908.09

- - - - -1 199,513,835.41 199,513,835.41

- - - - - 201,879.50 201,879.50

- - - - - 248,314.51 248,314.51

- - - - - 76,404.43 76,404.43

- - - - - 37,909.43 37,909.43

- - - - - 2,658.88 2,658.88

- - - - - 105.27 105.27
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65,640.00

65,640.00

110,002.46

110,002.46

200,256,749.89

200,256,749.89

3,498,764 ,468.00

19,591,000.00

13,986,756.17

79,777,973.47

-195,916,039.44

3,416,204,158.20

6.4.13.4.1.2
25
2016 12 31
2017 6 30
25 258,151.04 510,466.25
25 -255,923.23 -505,574.98
6.4.13.4.2
6.4.13.4.3
6.4.13.4.3.1
80%

5%

20%
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6.4.13.4.3.2
beta
2017 6 2016 12
30 31
1% -45,053.05 -15,243,102.95
5% -225,265.23 -76,215,514.77
10% -450,530.45 -152,431,029.54
2017 beta 0.08 2016 beta 0.45
6.4.14
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2017

87
7.1
%
1 - -
2 58,779,205.81 93.62
58,779,205.81 93.62
3 - -
4 _ _
5 - -
1,834,922.14 2.92
2,168,843.98 3.45
62,782,971.93 100.00
7.2
7.2.1
7.2.2
7.3
7.4
7.4.1 2% 20

41

51




7.4.2 2% 20

7.4.3

7.5
1 2,698,055.60 4.79
2 - -
3 - -
4 56,081,150.21 99.58
5 - -
6 - -
7 - -
8 - -
9 - -
10 58,779,205.81 104.37

7.6

1 136610 16 03 90,000 8,746,200.00 15.53

2 112250 15 45,780 4,615,539.60 8.20

3 112214 14 45,020 4,607,797.00 8.18

4 124272 PR 60,000 3,535,200.00 6.28

5 112221 14 33,109 3,397,314.49 6.03

42
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2017

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
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2017

1 18,443.11
2 141,425.24
3 -
4 1,846,436.91
5 162,538.72
6 -
7 -
) -
9 2,168,843.98

7.11.4

7.11.5

7.11.6

44
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2017

88
8.1
()
523 | 87,387.12 | 31,336,904.75 68.57% 14,366,559.33 | 31.43%
208 | 39,439.66 1,003,927.73 12.24% 7,199,520.78 | 87.76%
731 | 73,744.07 | 32,340,832.48 59.99% 21,566,080.11 | 40.01%
8.2
A 963.22 0.00%
c - -
8.3

45
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2017

89

20117 A 27 H

250,681,954.81

171,446,574 .88

2,490,604,010.18

128,636,295.92

154,191,298.15

48,580,506.59

2,599,091,844.25

169,013,354.00

45,703,464.08

8,203,448.51

46
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2017

810

10.1

10.2

10.3

10.4

10.5

10.6

10.7

10.7.1
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2017

2 - - -
1
2
10.7.2
95,169,343.75 100.00%3,447,512,000.00 100.00% -
10.8
1 2016 2017 1 3
2 2017 1 21
2016 4
3 2017 2 23
4 2017 3 10
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2017

5 2017 3 27
2016
6 2017 4 7
7 2017 4 12
8 2017 4 12
9 2017 4 14
10 2017 4 14
11 2017 4 24
12 2017 4 24
2017 1
13 2017 5 26
14 2017 6 7
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2017

811

11.1 20%

20%

| 20170401-201705 | 7,315, 013. 000 | 87+315,013. 0.00 | 0.00
24 56 ' 56 L

| 2070515201706 | 24,056, 160. 000 0 0p | 24:056,160. | 44.5
” - : : 77| 3
201705312 : -

, | 20170531-201706 00p | 21:442,495. | 21,442,495 0.00 | 0.00
06 13 13

11.2
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2017

812

12.1

12.2

12.3

http //www.scfund.com.cn

021 50509666 / 400-821-0588
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