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3.1
A B
21441 (2017 1 1 - (2017 1 1 -
2017 6 30 ) 2017 6 30 )
2,752,550.26 188,851,660.83
2,752,550.26 188,851,660.83
1.8273% 1.9496%
3.1.2 (2017 6 30 )
133,224,860.42 12,658,661,988.97
1.0000 1.0000
208 (2017 6 30 )
24.4176% | 26.3803%
1
2 /
3
3.2
3.2.1
A
0.3083% | 0.0002% | 0.1110% 0.0000% 0.1973% 0.0002%
0.9389% | 0.0008% | 0.3366% 0.0000% 0.6023% 0.0008%
1.8273% | 0.0011% | 0.6695% 0.0000% 1.1578% 0.0011%
3.1099% | 0.0024% |  1.3500% 0.0000% 1.7599% 0.0024%
10.2167% | 0.0063% | 4.0537% 0.0000% 6.1630% 0.0063%
24.4176% | 0.0066% | 9.8198% 0.0001% 14.5978% 0.0065%
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86
6.1
2017 6 30

2017 6 30 2016 12 31
6.4.7.1 7,963,764,169.25 2,236,363,679.54
2,515,262.14 638,553.92
286.32 26,715.54
6.4.7.2 1,876,741,216.10 1,216,792,947.31
1,876,741,216.10 1,216,792,947.31
6.4.7.3 - -
6.4.7.4 3,903,717,807.97 2,116,094,697.65
6.4.7.5 48,005,897.40 15,572,200.91
135,201.60 156,855,756.02
6.4.7.6 9,945.95 -
13,794,889,786.73 5,742,344 ,550.89

2017 6 30 2016 12 31
6.4.7.3 - -
208,502,535.75 78,084,762.87
788,961,421.87 -
1,000.00 54,333.33
4,000,394.78 1,215,921.33
1,212,240.84 368,461.02
148,590.47 69,337.90
6.4.7.7 74,414.08 53,256.72
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16,696.95 12,954 .46
6.4.7.8 85,642.60 162,236.81
1,003,002,937.34 80,021,264.44
6.4.7.9 12,791,886,849.39 5,662,323,286.45
6.4.7.10 - -
12,791,886,849.39 5,662,323,286.45
13,794,889,786.73 5,742,344,550.89
2017 6 30 1.0000 12,791,886,849.39
A 133,224,860.42 B
12,658,661,988.97
6.2
2017 1 1 2017 6 30
2017 1 1 2017 | 2016 1 1 2016
6 30 6 30
215,284,369.81 55,665,984.31
1. 213,286,987.43 54,485,419.33
6.4.7.11 142,825,948.68 29,499,313.14
31,628,984.79 17,938,400.25
38,832,053.96 7,047,705.94
2. “e-7z 1,997,382.38 1,180,564.98
6.4.7.12 - -
6.4.7.13 1,997,382.38 1,180,564.98
6.4.7.13.2 - -
6.4.7.14 - -
6.4.7.15 - -
3. 6.4.7.16
4' “_,, - -
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5. “e-z 6.4.7.17
23,680,158.72 9,560,312.37
1 6.4.10.2.1 16,169,108.42 5,708,147.04
2 6.4.10.2.2 4,899,729.83 1,729,741.49
3 6.4.10.2.3 671,999.29 266,015.16
4 6.4.7.19 2,426.95 -
5 1,787,123.14 1,729,636.89
1,787,123.14 1,729,636.89
6 6.4.7.20 149,771.09 126,771.79
) 191,604,211.09 46,105,671.94
) 191,604,211.09 46,105,671.94

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

5,662,323,286.45

5,662,323,286.45

191,604,211.

09

191,604,211.09

7,129,563,562.94

7,129,563,562.94

41,608,417,706.42

41,608,417,706.42

-34,478,854,143.48

-34,478,854,143.48

-191,604,211.09

-191,604,211.09
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3,200,455,276.90

3,200,455,276.90

46,105,671.94

46,105,671.94

3,184,945,594.65

3,184,945,594.65

1. 15,753,458,682.44 - | 15,753,458,682.44
2. -12,568,513,087.79 - | -12,568,513,087.79
- -46,105,671.94 -46,105,671.94
6,385,400,871.55 - 6,385,400,871.55
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1.
[2004]78
2004 1 1
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2018 1 1
2.
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[2008]1
3.
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2008 10 9
6.4.7
6.4.7.1
2017 6 30
264,169.25
7,963,500,000.00
1-3 7,963,500,000.00
7,963,764,169.25
6.4.7.2
2017 6 30
2,997,383.75 2,996,700.00 -683.75 0.0000%
1,873,743,832.35 | 1,874,560,000.00 816,167.65 0.0064%
1,876,741,216.10 | 1,877,556,700.00 815,483.90 0.0064%
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2

6.4.7.3

6.4.7 .4

6.4.7.4.1

2017 6 30

1,620,000,000.00 -
1,045,317,807.97 -
1,238,400,000.00 -
3,903,717,807.97 -

6.4.7.4.2

6.4.7.5

2017

6 30

438.97

27,160,101.79

1,131.90

15,601,715.61

5,242,509.03

0.10

48,005,897.40
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9,945.95

6.4.7.7
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6
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74,414.08

74,414.08

6.4.7.8

2017 6

30

2,405.00

29,752.78

44,630.98

4,426.92

4,426.92

85,642.60

6.4.7.9
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1

2017

6
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437,755,089.15

437,755,089.15

346,886,232.86

346,886,232.86
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(" -651,416,461.59 -651,416,461.59
- / - -
/ - -
( " - -
133,224,860.42 133,224,860.42
B
2017 1 1 2017 6 30
5,224,568,197.30 5,224,568,197.30
41,261,531,473.56 41,261,531,473.56
(¢ " -33,827,437,681.89 -33,827,437,681.89
- / - -
/ - -
( ll_ll - -
12,658,661,988.97 12,658,661,988.97
6.4.7.10

2,752,550.26

2,752,550.26

-2,752,550.26

-2,752,550.26
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188,851,660.83

- 188,851,660.83

-188,851,660.83

- -188,851,660.83

6.4.7.11
2017 1 1 2017 6 30

61,043.74

142,741,014 .47

23,820.98

69.49

142,825,948.68
6.4.7.12
6.4.7.13

6.4.7.13.1 e

2017 1 1 2017 6 30

8,495,101,257.87

8,448,490,445.79

44,613,429.70

1,997,382.38

6.4.7.13.2
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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

2017 1 1 2017 6 30

2,426.95

2,426.95

6.4.7.19

2017 1 1 2017 6 30

29,752.78

44,630.98

56,799.44

554.05

18,033.84

149,771.09
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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

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

19,855,800.00 56.47% - -
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6.4.10.1.3

6.4.10.1.4
6.4.10.1.5
6.4.10.2
6.4.10.2.1
2017 1 1 2017 6 20016 1 1 2016 6 30
30
16,169,108.42 5,708,147.04
129,186.40 56,568.30
0.33%
X 0.33% /
6.4.10.2.2
2017 1 1 2017 6 20016 1 1 2016 6 30
30
4,899,729.83 1,729,741.49
0.10%
X 0.10% /
6.4.10.2.3
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2017 1 1 2017 6 30
A B
19,064 .96 470,573.57 489,638.53
54,370.30 1,009.47 55,379.77
5,809.67 - 5,809.67
79,244 .93 471,583.04 550,827.97
2016 1 1 2016 6 30
A B
24,258.06 3908.18 24,656.24
21,532.67 161,016.10 182,548.77
2,443.11 390.41 2,833.52
48,233.84 161,804.69 210,038.53
0.25%
B 0.01%
XR/ R
6.4.10.3 ( )
6.4.10.4
6.4.10.4.1
2017 1 1 2017 6 30
A B
2010
5 11 - -
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/ - -
/ - -
2016 1 1 2016 6 30
A B
2010
5 1 - 0.00
- 0.00
/ - 35,000,000.00
- 3,239.44
/ - 35,003,239.44
- 0.00
6.4.10.4.2
B
2017 6 30 2016 12 31
500,000,000.00 3.91% 300,000,000.00 5.30%
6.4.10.5
2017 1 1 2017 6 30 2006 1 1 2016 6 30
264,169.25 61,043.74 20,187,841.69 22,293.11
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6.4.10.6

6.4.11

A
2,752,550.26 -12,752,550.26
B
188,851,660.83 188,851,660.83
6.4.12 2017 6 30
6.4.12.1
6.4.12.2
6.4.12.3
6.4.12.3.1
2017 6 30
208,502,535.75
17 2017 7 3
111709250 D250 98.87 604,000 59,717,480.00
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2007 7 3
160419 16 19 99.94 1,020,000 101,938,800.00
17 2017 7 3
179915 15 99.97 515,000 51,484,550.00
2,139,000 213,140,830.00
6.4.12.3.2
6.4.13
6.4.13.1

6.4.13.2
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6.4.13.3

120
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6.4.13.4
6.4.13.4.1
6.4.13.4.1.1
1 1-3 3 -1
2017 6 30
3,401,764,169.253,212,000,000.00(1,350,000,000.00 - -| 7,963,764,169.25
2,515,262.14 - - - - 2,515,262.14
286.32 - - - - 286.32
1,517,491,265.77| 309,793,719.07  49,456,231.26 - -| 1,876,741,216.10
3,903,717,807.97 - - - -| 3,903,717,807.97,

- - - -| 48,005,897.40 48,005,897.40

- - - - 135,201.60 135,201.60

- - - - 9,945.95 9,945.95
8,825,488,791.453,521,793,719.071,399,456,231.26 -| 48,151,044.9513,794,889,786.73
208,502,535.75 - - - - 208,502,535.75

- - - -| 788,961,421.87| 788,961,421.87

- - - - 1,000.00 1,000.00

- - - - 4,000,394.78 4,000,394.78
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- - - - 1,212,240.84 1,212,240.84

- - - - 148,590.47, 148,590.47,

- - - - 74,414.08 74,414.08

- - - - 16,696.95 16,696.95

- - - - 85,642.60 85,642.60

208,502,535.75 - - -| 794,500,401.59 1,003,002,937.34

8,616,986,255.703,521,793,719.071,399,456,231.26 --746,349,356.64(12,791,886,849.39
1 1-3 3 -1 1-5

2016 12 31

518,863,679.54] 717,500,000.00/1,000,000,000.00 - - 2,236,363,679.54

638,553.92 - - - - 638,553.92

- - - - 26,715.54 26,715.54

149,996,738.83 697,818,155.82 368,978,052.66 - - 1,216,792,947.31

2,116,094,697.65 - - - - 2,116,094,697.65

- - - -| 15,572,200.91 15,572,200.91

- - - -| 156,855,756.02| 156,855,756.02

2,785,593,669.9411,415,318,155.82]1,368,978,052.66 -| 172,454,672.47 5,742,344,550.89

78,084,762.87 - - - - 78,084,762.87

- - - - 54,333.33 54,333.33

- - - - 1,215,921.33 1,215,921.33

- - - - 368,461.02 368,461.02

- - - - 69,337.90 69,337.90

- - - - 53,256.72 53,256.72

- - - - 12,954 .46 12,954 .46

- - - - 162,236.81 162,236.81

78,084,762.87 - - -l 1,936,501.57 80,021,264._44

2,707,508,907.071,415,318,155.82]1,368,978,052.66 -| 170,518,170.90| 5,662,323,286.45
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6.4.13.4.1.2

1
2 25
3
2016 12 31
2017 6 30
25 176,031.88 525,198.60
25 -175,451.27 -523,363.36
6.4.13.4.2
6.4.13.4.3

6.4.14
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87
7.1
%

1 1,876,741,216.10 13.60
1,876,741,216.10 13.60
2 3,903,717,807.97 28.30
3 7,966,279,431.39 57.75
4 48,151,331.27 0.35
5 13,794,889,786.73 100.00

7.2
1 1.53
2 208,502,535.75 1.63

20%
20%
7.3
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7.3.1
38
71
22
120
120
120 10
7.3.2
% %
1 |30 68.99 7.80
397
2 (30 ( )—60 10.63 -
397
3 160 ( )—90 13.72 -
397
4 |90 ( )—120 10.61 -
397
5 |120 ( )—397 3.51 -
397
107.46 7.80
7.4 240
240
7.5
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2017

162,798,038.47 1.27
559,416,428.25 4.37
559,416,428.25 4.37
4 - -
5 - -
6 - -
7 1,154,526,749.38 9.03
8 - -
9 1,876,741,216.10 14.67
10 397 - -
7.6
)
17
1 111715212 6,000,000 598,054,029.03 4.68
D212
2 150417 |15 17 2,000,000 200,039,373.27 1.56
17
3 111709250 2,000,000 197,730,545.54 1.55
CD250
4 160419 |16 19 1,900,000 189,881,799.91 1.48
17
5 111799378 1,000,000 99,878,490.45 0.78
CD065
17
6 111793881 1,000,000 99,126,205.43 0.77
D077
17
7 179919 L 800,000 79,847,522.52 0.62
17
8 179915 5 600,000 59,980,866.14 0.47
9 140440 |14 40 500,000 50,047,051.57 0.39
10 100217 |10 17 500,000 50,004,447.01 0.39
7.7 =& 9 = & 29
0.25( )-0.5% -
0.0195%
~0.0081%
0.0096%
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0.25%
0.25%

0.5%

0.5%

7.8

7.9

7.9.1

1.0000

7.9.2

7.9.3
1 286.32
2 -
3 48,005,897.40
4 135,201.60
5 -
6 9945.95
7 -
8 48,151,331.27

7.9.4
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88
8.1
()

14,656 9,090.12 23,457,817.66 17.61% | 109,767,042.76 | 82.39%
104 | 121,717,903.74 | 12,645,825,256.38 99.90% | 12,836,732.59 0.10%
14,760 866,659.00 | 12,669,283,074.04 99.04% | 122,603,775.35 0.96%

8.2
A 947,378.65 0.0000%
B - -
947,378.65 0.0000%

8.3
A -
B -
A 10~50
B -
10~50
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10

50

2010 £ 5 B 11 H

1,474,241,686.52

2,959,332,679.75

437,755,089.15

5,224,568,197.30

346,886,232.86

41,261,531,473.56

651,416,461.59

33,827,437,681.89

133,224,860.42

12,658,661,988.97

43

50




2017

810

10.1

, 2017 7 6

10.2

10.3

10.4

10.5

10.6

10.7

10.7.1
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2017

10.7.2

15,307,225.14

43.53%

5,700,700,000.00

100.00%
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19,855,800.00 56.47% -
10.8 0.5%
0.5%
10.9
1 2017 3
2016
) 2017 21
2016 4
2017 23
3 2017
4 2017 27
2016
2017 28
5 2017
2017 12
6
2017 12
7
2017 14
8
2017 14
9
2017 24
10
2017 1
11 2017 25
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2017
2017 23
12 2017
2017 26
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2017 6
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2017 7
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2017 8
16
2017 23
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811

11.1 20%

20%

11.2
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12.2

12.3

http //www.scfund.com.cn

021 50509666 / 400-821-0588

50

50

2017

8

25



