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2017 6 30
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1.1

2017

01

01

81

06

30
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2017

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

4.8
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52
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6.2
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2017

87

88

89
8§10

811

6.4

7.1

7.2

7.3

7.4

75

7.6

7.7

7.8

7.9

7.10

7.11

7.12

8.1

8.2

8.3

10.1

10.2

10.3

10.4

10.5

10.6

10.7

10.8

111



2017

812

11.2

121

12.2

12.3



2017

82

2.1
001322
001322
2005 7 1
621,922,956.49
2.2
300 ><65%+
><35%
2.3

021-50509888-8308

010-66060069

xuj@scfund.com.cn

tgxxpl@abchina.com

021-50509666/400-821-0588

95599
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2017

021-50509888-8211

010-68121816

69
279
28
279
F9
200135 100031
2.4
www.scfund.com.cn
2.5
279




2017

83
31
3.1.1 (017 1 1 -2017 6 30 )
-42,090,474.49
-28,434,958.89
-0.0442
-6.09%
-5.86%
3.1.2 (2017 6 30 )
-182,001,118.38
-0.2928
439,831,838.11
0.707
3.13 (2017 6 30 )

-29.30%

1

2

3

3.2

3.2.1
5.52% 1.03% 3.550 0.44% 1.97% 0.59%
-4.46% 0.92% 3.66% 0.41% -8.12% 0.51%
-5.86% 0.74% 6.27% 0.38% ~12.13% 0.36%
-15.23% 0.74% 9.34% 0.44% -24.57% 0.30%
-29.30% 1.30% | -12.02% 1.10% ~17.28% 0.20%

300 ><65%+

52

> 35%




2017

3.2.2
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8.76%
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0.00%
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300
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2017

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

2016

10

2.44%

52

[2004]32

734.06

25

2016

42

s 2004

279

247.63

98

LOF

2017



2017

4.1.2

2015

7

1

10

2007 1

2013 12 24

2014 12 12

2015

2015

2015
2017 5

7 1

8 19

5
6

27

2017

6

21

14

2013

21

3

2017

6

11

52




2017

2013
2015 2

8 1

2013 8
2 6

19

8
6

1

2013

2005 2 6

13

2015

2015

2014 3
4 14

4.2

4.3
4.3.1

12

52

95%




2017

4.3.2

4.4
4.4.1

4.4.2

-5.86%

4.5

7-8

4.6

0.

13

707

6.27%

52

0.707



2017

4.7

4.8

14

52



2017

5.1

5.2

5.3

2017

1

1

2017

85

6

30

15

52



2017

86
6.1
2017 6 30
2017 6 30 2016 12 31
6.4.7.1 70,181,068.87 231,016,014.17
1,160,837.69 968,266.74
291,680.35 464,635.25
6.4.7.2 317,406,606.56 279,220,266.57
302,175,606.56 264,151,266.57
15,231,000.00 15,069,000.00
6.4.7.3 - -
6.4.7.4 - -
51,940,564.21 -
6.4.7.5 766,984.36 529,005.17
597.91 1,695.22
6.4.7.6 - -
441,748,339.95 512,199,883.12
2017 6 30 2016 12 31
6.4.7.3 - -
- 10,504,425.67
1,000,176.37 1,021,234.98
88,321.38 108,333.60
6.4.7.7 689,077.63 468,906.55

16

52




2017

6.4.7.8 138,926.46 181,920.11
1,916,501.84 12,284,820.91
6.4.7.9 621,922,956.49 665,274,670.10
6.4.7.10 -182,091,118.38 -165,359,607.89
439,831,838.11 499,915,062.21
441,748,339.95 512,199,883.12
2017 6 30 0.707 621,922,956.49
6.2
2017 1 1 2017 6 30
2017 1 1 2016 1 1
2017 6 30 2016 6 30
-25,409,821.49 -157,748,003.23
1. 910,763.40 984,862.60
6.4.7.11 592,678.96 725,343.33
225,808.17 -
92,276.27 259,519.27
2. <e.7 -39,998,650. 62 -85,705,192.19
6.4.7.12 -41,931,552.54 -86,386,207.73
6.4.7.13 104,807.59 -
6.4.7.13.2 - -
6.4.7.14 - _
6.4.7.15 1,828,094.33 681,015.54
1 6.4.7.16
. 13,655,515.60 ~73,099,524.61
2 “_”
3 <<.77 1 6.4.7.17
22,550.13 71,850.97

17

52




2017

3,025,137.40 3,554,313.06
1 6.4.10.2.1 - 214,219.60
2 6.4.10.2.2 579,311.62 732,991.18
3 6.4.10.2.3 - -
4 6.4.7.18 2,281,049.44 2,424,978.76
5 - -
6 6.4.7.19 164,776.34 182,123.52
) -28,434,958.89 -161,302,316.29
-28,434,958.89 -161,302,316.29

6.3

2017 1 2017 6 30
2017 1 1 2017 6 30

665,274,670.10

-165,359,607.89

499,915,062.21

-28,434,958.89

-28,434,958.89

-43,351,713.61

11,703,448.40

-31,648,265.21

3,121,567.28

-854,732.74

2,266,834.54

-46,473,280.89

12,558,181.14

-33,915,099.75

621,922,956.49

-182,091,118.38

439,831,838.11

18

52




2017

2016 1 1 2016 6 30
741,737,026.76 37,869,480.85 |  779,606,507.61
- -161,302,316.29 | -161,302,316.29
. -23,265,548.44 4,346,797.78 |  -18,918,750.66
23,387,376.36 -3,914,656.27 19,472,720.09
-46,652,924.80 8,261,454.05 | -38,391,470.75
718,471,478.32 -119,086,037.66 |  599,385,440.66
6.1 6.4
6.4
6.4.1
“« > [2015]764

2015

7 1

19

52

1,509,002,981.31




2017

5%

6.4.2

XBRL

6.4.3

6.4.4

6.4.5

6.4.5.1

6.4.5.2

6.4.5.3

80%

300

><65%+

20

3%

52

S%

0%-95%

><35%



2017

6.4.6

2008 4 24

3%o 1%o

20086 9 19

[2005]103

[2004]78

2006 1 1

[2016]36

2016 5 1

[2016]46

[2016]70

[2016]140

[2017]2

2017 7 1

2007 7 1
21 52



2017

[2017]56

2018 1 1

[2004]78

2006 1 1

[2005]103

[2008]1

[2005]103

[2008]132

2008 10 9

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

1 25% 20%

[2015]101

2005 9 8
22 52



2017

6.4.7
6.4.7.1
2017 6 30
70,181,068.87
1-3 -
70,181,068.87
6.4.7.2
2017 6 30
304,332,604.30 302,175,606.56 -2,156,997.74
15,417,435.61 15,231,000.00 -186,435.61
15,417,435.61 15,231,000.00 -186,435.61
319,750,039.91 317,406,606.56 -2,343,433.35
6.4.7.3
6.4.7.4
6.4.7.4.1

6.4.7.4.2

23

52




2017

6.4.7.5

2017 6 30

6,286.53

470.16

760,109.59

118.08

766,984 .36

6.4.7.6

6.4.7.7

2017 6 30

688,562.32

515.31

689,077.63

6.4.7.8

2017 6 30

77.74

39,671.58

99,177.14

138,926.46

6.4.7.9

24

52




2017

2017 1 1 2017 6 30
665,274,670.10 665,274,670.10
3,121,567.28 3,121,567.28
(¢ " -46,473,280.89 -46,473,280.89
- / - -
/ - -
( " - -
621,922,956.49 621,922,956.49
1
2

6.4.7.10
-131,955,192.48 -33,404,415.41 -165,359,607.89
-42,090,474.49 13,655,515.60 -28,434,958.89
9,836,840.62 1,866,607.78 11,703,448.40
-703,714.73 -151,018.01 -854,732.74
10,540,555.35 2,017,625.79 12,558,181.14
-164,208,826.35 -17,882,292.03 -182,091,118.38

6.4.7.11

2017 1 1 2017 6 30

579,816.94
9,564.59
3,297.43
592,678.96

6.4.7.12

6.4.7.12.1

25

52




2017

2017 1 1 2017 6 30

732,438,590.02

774,370,142.56

-41,931,552.54

6.4.7.13
6.4.7.13.1
2017 1 1 2017 6 30
15,851,900.00
15,135,081.50
612,010.91
104,807.59
6.4.7.13.2
6.4.7.14
6.4.7.14.1
6.4.7.14.2
6.4.7.15
2017 1 1 2017 6 30
1,828,094.33
1,828,094.33
6.4.7.16

2017 1 1 2017 6 30

26

52




2017

13,655,515.60

13,854,869.71

-199,354.11

2. -
3. -
13,655,515.60
6.4.7.17
2017 1 1 2017 6 30
21,367.00
1,183.13
22,550.13
6.4.7.18
2017 1 1 2017 6 30
2,281,049.44
2,281,049.44
6.4.7.19
2017 1 1 2017 6 30
39,671.58
99,177.14
7,427.62
310.00
18,190.00
164,776.34
6.4.8

6.4.8.1

27

52




2017

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

2017 1 1 2017 6 30

2016 1 1

2016 6 30

154,485,213.70

10.10%

72,238,535.16

4.58%

6.4.10.1.2

2017 1 1 2017 6 30

2016 1 1

2016 6 30

15,504,335.61

100.00%

6.4.10.1.3

28

52



2017

6.4.10.1.4
6.4.10.1.5
2017 1 1 2017 6 30
143,727.45 10.17% 33,508.00 4.87%
2016 1 1 2016 6 30
67,275.63 4.63% 0.00 0.00%
6.4.10.2
6.4.10.2.1
2017 1 1 2017 6
30 2016 1 1 2016 6 30

214,219.60

1,705,944._00

2,147,701.55

29

1.5%

X 1.5% /

52




2017

6.4.10.2.2

2017 1 1 2017 6 30 2016 1 1 2016 6 30

579,311.62 732,991.18
0.25%
X 0.25% /
6.4.10.2.3
6.4.10.3 ( )
6.4.10.4
6.4.10.4.1
6.4.10.4.2
6.4.10.5
2017 1 1 2017 6 30 2016 1 1 2016 6 30

70,181,068.87 579,816.94 184,385,720.27 711,327.21
6.4.10.6
6.4.11

30 52



2017

6.4.12

6.4.12.1

2017

6

6.4.12.1.1

603331

2017
6 27

2017

9.63

9.63

999

9,620.37)9,620.37

6.4.12.2

600146

2017

35.73

148,400

5,234,084.00

5,302,332.00

6.4.12.3

6.4.12.3.1

6.4.12.3.2

6.4.13

6.4.13.1

31




2017

6.4.13.2

6.4.13.3

32 52



2017

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

33

52




2017

70,181,068.87

70,181,068.

87|

1,160,837.69

1,160,837.

69

291,680.35

291,680.

35

15,231,000.00

302,175,606 .56

317,406,606.

56

51,940,564.21

51,940,564.

21

766,984.36

766,984.

36

597.91

597.

91

71,633,586.91 - -115,231,000.00 -1354,883,753.04441,748,339.95
- - - - - 1,000,176.37, 1,000,176.37
- - - - - 88,321.38 88,321.38
- - - - - 689,077.63 689,077.63
- - - - - 138,926.46 138,926.46
- - - - - 1,916,501.84 1,916,501.84
71,633,586.91 - -115,231,000.00 -352,967,251.20439,831,838.11
3

2016 12 311 1=3 1 il=5
231,016,014.17 - - - - -231,016,014.17
968,266.74 - - - - - 968,266.74
464,635.25 - - - - - 464,635.25
-115,069,000.00 - - -264,151,266.57[279,220,266.57

34 52



2017

529,005.

17

529,005.

17

1,695.

22

1,695.

22

232,448,916.16

15,069,000.00

264,681,966.

96

512,199,883.

12

10,504,425.

67

10,504,425.

67|

1,021,234.

98

1,021,234.

98

108,333.

60

108,333.

60

468,906.

55

468,906.

55

181,920.

11

181,920.

11

12,284,820.

91

12,284,820.

9]

232,448,916.16

15,069,000.00

252,397,146.

05

499,915,062.

21

6.4.13.4.1.2

25

2017

6

30

2016

12 31

35

52



2017

25 36,119.07 7,465.21
25 -35,944.26 -7,444.04
6.4.13.4.2
6.4.13.4.3
6.4.13.4.3.1
2017 6 30 2016 12 31
%
%
- 302,175,606.56 68.70 264,151,266.57 52.84
302,175,606.56 68.70 264,151,266.57 52.84
0%-95%
80%
S%
S%
6.4.13.4.3.2

]

36 52



2017

6.4.14

beta
2017 6 2016 12
30 31
1% -4,574,251.12 -7,108,792.18
5% -22,871,255.58 -35,543,960.92
10% -45,742,511.16 -71,087,921.85
2017 beta 1.04 2016 1.42

37

52




2017

87
7.1
%

1 302,175,606.56 68.40
302,175,606.56 68.40
2 15,231,000.00 3.45
15,231,000.00 3.45
3 - -
4 - _
5 - -
71,341,906.56 16.15
52,999,826.83 12.00
441,748,339.95 100.00

7.2

7.2.1

()
A - -
B - -
C 214,533,579.40 48.78
D 8,148,680.00 1.85
E 510.24 0.00
F 13,800,494.50 3.14
G - -
H - -
I 36,670,976.92 8.34
J - -
K - -
L - -
M 20,652,973.14 4.70
N 8,367,372.00 1.90
0 - -

38 52




2017

mw| oV |O| O

1,020.36 0.00
302,175,606.56 68.70

7.2.2

7.3

1 300306 1,282,447 22,224,806.51 5.05
2 002690 1,140,000 21,865,200.00 4.97
3 600885 546,101 21,783,968.89 4.95
4 002273 1,006,987 20,774,141.81 4.72
5 300303 3,750,840 16,241,137.20 3.69
6 300308 381,327 15,683,979.51 3.57
7 000997 646,300 14,664 ,547.00 3.33
8 300124 558,897 14,274,229.38 3.25
9 000028 170,580 13,799,922.00 3.14
10 002174 433,892 13,780,409.92 3.13
11 000823 945,192 13,629,668.64 3.10
12 600750 392,100 13,625,475.00 3.10
13 603601 899,469 13,447,061.55 3.06
14 603989 341,669 13,407,091.56 3.05
15 002643 897,053 13,240,502.28 3.01
16 603018 328,788 10,649,443.32 2.42
17 603017 569,029 10,003,529.82 2.27
18 002456 488,750 8,880,587.50 2.02
19 002573 444,600 8,367,372.00 1.90
20 300113 305,800 8,226,020.00 1.87
21 300332 806,800 8,148,680.00 1.85
22 600146 148,400 5,302,332.00 1.21
23 603043 1,810 45,738.70 0.01
24 603335 2,230 24,864.50 0.01
25 002881 989 22,608.54 0.01
26 603938 1,246 20,932.80 0.00
27 300669 841 14,650.22 0.00

39 52



2017

28 603286 890 13,528.00 0.00
29 603331 999 9,620.37 0.00
30 603326 52 1,454 .44 0.00
31 300336 66 1,020.36 0.00
32 603368 10 572.50 0.00
33 603316 24 510.24 0.00
7.4

7.4.1 2% 20

1 603018 42,023,538.36 8.41
2 000028 25,989,478.41 5.20
3 300306 25,940,540.97 5.19
4 600750 24,252,810.14 4.85
5 002690 22,256,212.40 4.45
6 603859 22,207,095.33 4.44
7 002273 21,109,013.44 4.22
8 600885 20,410,644.75 4.08
9 300303 19,561,156.74 3.91
10 601009 14,884,970.00 2.98
11 002422 13,346,805.68 2.67
12 002174 13,341,810.65 2.67
13 601006 13,317,968.67 2.66
14 002383 13,059,791.63 2.61
15 002643 13,057,279.85 2.61
16 000997 12,908,189.20 2.58
17 300308 12,645,213.09 2.53
18 600977 12,504,054.00 2.50
19 000823 12,489,481.28 2.50
20 300124 12,488,484 .86 2.50
21 603989 12,486,481.11 2.50
22 000963 12,159,176.01 2.43
23 300450 11,895,133.00 2.38
24 600115 10,167,002.00 2.03
25 600015 10,151,288.00 2.03

40

52




2017

7.4.2 2% 20

1 603108 39,147,514 .12 7.83
2 603017 38,806,255.51 7.76
3 603601 34,312,374.50 6.86
4 603018 34,192,074.25 6.84
5 002383 31,953,463.76 6.39
6 300031 25,416,589.48 5.08
7 300071 22,248,613.77 4.45
8 601006 15,779,386.00 3.16
9 300450 15,257,339.00 3.05
10 601009 13,943,257.00 2.79
11 002422 13,475,264.67 2.70
12 000963 13,405,816.58 2.68
13 002768 13,335,381.08 2.67
14 000028 13,289,697.00 2.66
15 002509 13,191,343.35 2.64
16 603859 11,520,522.41 2.30
17 600977 10,950,391.00 2.19
18 300090 10,405,518.49 2.08
19 600011 10,162,533.05 2.03
20 600015 10,140,390.12 2.03
21 600109 10,025,609.00 2.01
7.4.3

798,539,612.84

732,438,590.02

41

52




2017

7.5

WIiIN |-

15,

231,000.00

Ol N| oo b

15

,231,000.00

7.6

1 112035 11

150,000

15,231,000.00

3.46

7.8

7.9

7.10

7.10.1

7.10.2

7.11
7.11.1

42

52




2017

7.11.2

7.11.3

7.12

7.12.1

7.12.2

7.12.3
1 291,680.35
2 51,940,564.21
3 -
4 766,984.36
5 597.91
6 -
7 -
8 -
9 52,999,826.83

7.12.4

7.12.5

7.12.6

43 52



2017

8.1
()
12,022 51,732.07 642,388.49 0.10% 621,280,568.00 | 99.90%
8.2
988.24 0.0002%
8.3

44 52




2017

89

2005 7H1H

1,509,002,981.31

665,274,670.10

3,121,567.28

46,473,280.89

621,922,956.49

45

52




2017

10.1

810

10.2

10.3

10.4

10.5

10.6

10.7
10.7.1

139,592.33

9.88%

46

52




2017

1 - 79,070.33 5.60%
2 | 143,727.45 10.17%
1 - 36,929.30 2.61%
1 | 88,877.66 6.29%
1 - 70,641.67 5.00%
1 - 89,111.83 6.31%
2 | 173,563.00 12.20%
1 - 56,064.43 3.97%
1 | 232,932.32 16.49%
1 - 193,306.58 13.68Y%
1 - 4,595.16 0.33%
1 - - -
2 - - -
2 - - -
1 - - -
1 - - -
1 - - -
2 - - -
2 - - -
1 - - -
2 - - -
1 - - -
2 - - -
1 - - -
1 - - -
1 - - -
1 | 104,246.17 7.38%

47

52




2017

10.7.2

15,504 ,335.61

100.00%
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2017

10.8

1 2017 1 3
2016
2 2016 4 2017 1 21
3 2017 2 14
4 2017 2 283
5 2016 2017 3 27
6 2017 4 12
7 2017 4 12
8 2017 4 14
9 2017 4 14
10 2017 4 24
11 2017 4 24

49

52




2017

12 2017 1 2017 4 24
13 2017 6 7
14 2017 6 10
15 2017 6 21
16 2017 6 21
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2017

811

11.1 20%

20%

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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