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132,133,460.48 60.85
41,738,303.00 19.22
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5 - -
34,000,000.00 15.66
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1,288,256.89 0.59
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0 - -

P - -

0 . -

R 4,485,363.72 2.07

S - -

132,133,460.48 60.98

5.2.2

5.3

1 000063 150,000 5,454,000.00 2.52

2 600276 75,000 5,173,500.00 2.39

3 601318 70,000 4,898,600.00 2.26

4 000895 180,000 4,770,000.00 2.20

5 002003 415,000 4,751,750.00 2.19

6 600030 230,000 4,163,000.00 1.92

7 300003 170,000 4,107,200.00 1.90

8 601888 89,911 3,901,238.29 1.80

9 000581 160,000 3,840,000.00 1.77

10 600196 80,000 3,560,000.00 1.64
5.4

1 3,994,400.00 1.84

2 - -

3 14,967,000.00 6.91

14,967,000.00 6.91

4 20,786,703.00 9.59

5 - -

6 - -

7 - -

8 1,990,200.00 0.92

9 - -

10 41,738,303.00 19.26

10 18




2017

4

5.5

1 108601 1703 150,000 14,967,000.00 6.91
2 122112 11 110,500 11,050,000.00 5.10
3 122366 14 80,000 7,954,400.00 3.67
4 019557 17 03 40,000 3,994,400.00 1.84
17
5 111771992 20,000 1,990,200.00 0.92
CDO65

5.6

5.7

5.8

5.9

5.9.1

5.9.2

5.10

5.10.1

5.10.2

5.10.3

11

18




2017 4

5.11
5.11.1
5.11.2
5.11.3
1 24,007.33
2 348,138.30
3 -
4 915,716.88
5 394.38
6 -
7 -
8 -
9 1,288,256.89
5.11.4
5.11.5
5.11.6
5.1
%
1 130,072,264.03 60.77
130,072,264.03 60.77
43,733,597.00 20.43
43,733,597.00 20.43

12

18




2017

4

21,000,000.00 9.81
18,082,525.52 8.45
1,165,726.94 0.54
214,054,113.49 100.00
5.2
5.2.1
(D)
A - -
B - -
C 65,411,256.52 30.60
D 6,787,632.58 3.18
E - -
F 9,556,384.00 4.47
G 14,255,874.94 6.67
H 3,009,000.00 1.41
[ 15,910.98 0.01
J 16,846,800.00 7.88
K - -
L 7,063,740.39 3.30
M - -
N 2,774,925.45 1.30
0 - -
P - -
0 - -
R 4,350,739.17 2.04
s _ _
130,072,264.03 60.85
5.2.2
5.3
000063 150,000 5,563,500.00 2.60
600276 75,000 5,158,500.00 2.41

13

18




2017

4

3 601318 70,000 4,984,700.00 2.33

4 600196 110,000 4,716,800.00 2.21

5 000895 180,000 4,665,600.00 2.18

6 600887 150,000 4,582,500.00 2.14

7 002003 415,000 4,544,250.00 2.13

8 600036 160,000 4,536,000.00 2.12

9 000661 23,000 4,292,950.00 2.01

10 600030 230,000 4,206,700.00 1.97
5.4

1 3,993,200.00 1.87

2 - -

3 14,943,000.00 6.99

14,943,000.00 6.99

4 24,797,397.00 11.60

5 - -

6 - -

7 - -

8 - -

9 - -

10 43,733,597.00 20.46
5.5

1 108601 1703 150,000 14,943,000.00 6.99

2 122112 11 110,500 11,053,315.00 5.17

3 122366 14 80,000 7,960,000.00 3.72

4 122043 09 40,000 4,001,600.00 1.87

5 019557 17 03 40,000 3,993,200.00 1.87
5.6
5.7

5.8

18




2017 4

5.9

5.9.1

5.9.2

5.10

5.10.1

5.10.2

5.10.3

5.11

5.11.1

5.11.2

5.11.3
1 24,007.33
2 66,891.50
3 -
4 1,071,336.04
5 890.54
6 -
7 2,601.53
8 -
9 1,165,726.94

15

18




2017 4

5.11.4
5.11.5
5.11.6
86
2017 12 A 13 H 215,437,179.54
4,562.98
23,372.42
215,418,370.10
1
2
86
215,480,454.43
644,097.70
687,372.59
215,437,179.54
1

16

18




2017

87

7.1
7.2
87
7.1
7.2
88
20%
20%
1 | 20171001-20171231 | 208,549,395.06 - - | 208,549,395.06 | 96.81%
2017 12 12

17 18




2017

4

89

9.1

9.2

9.3

http //www.scfund.com.cn

021 50509666 / 400-821-0588

18

18

2018

1

19



