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3
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8§10
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111
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114
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82

2.1
003588
003588
2016 11 7
10,463,361,441.71
A B
003588 003589
17,378,364.14 10,445,983,077.57
2.2
2.3
021-50509888-8206 0571-87659806
Ivhui@scfund.com.cn zhuwei@czbank.com
021-50509666/400-821-0588 | 95527
021-50509888-8211 0571-88268688
279 288
279 368
200135 310006
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2.4

www.scfund.com.cn

2.5

100
50

279




2018

83
3.1
3.1.1
2016 11 7 (
2018 2017
)-2016 12 31

A B A B A B
769,597.19 557,469,672.72 354,638.38 256,406,851.44 4,896.14 | 1,564,856.91
769,597.19 557,469,672.72 354,638.38 256,406,851.44 4,896.14 | 1,564,856.91
3.2312% 3.4794% 3.9306% 4.1810% 0.4175% 0.4524%

3.1.2

2018 2017 2016

17,378,364.14

10,445,983,077.57

12,864,184.53

11,009,992,821.49

5,586,786.38

831,016,754.49

1.0000 1.0000 1.0000 1.0000 1.0000 1.0000
3.1.3 2017 2016
2018
7.7367% 8.2936% 3.9306% 4.1810% 0.4175% 0.4524%




2018

1
2
3
3.2
3.2.1
A
0.6234% | 0.0007% 0.3403% 0.0000% 0.2831% 0.0007%
.3224% -0009% 0.6805% 0.0000% 0.6419% .0009%
3.2312% | 0.0018% 1.3500% 0.0000% 1.8812% 0.0018%
.7367% -0019% -9034% 0.0000% .8333% .0019%
B
0.6848% | 0.0007% 0.3403% 0.0000% 0.3445% 0.0007%
1.4456% | 0.0009% 0.6805% 0.0000% 0.7651% 0.0009%
3.4794% .0018% 1.3500% 0.0000% .1294% .0018%
-2936% -0019% -9034% 0.0000% .3902% .0019%
1

67




2018

3.2.2

LG E

ARG BT I E W A 3R 5 R 4 G A R o e 2 3R () I SR A

7.74%
6.97%
6.19%
5.42%
4.64%
310%
2.32%
1.55%
0.77%
0.00%
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LG E

BZ K 4 B2 T 1 B U B 32 5 TR M 40 G R o e 2 3R () I SB e 4

3.29%
7T.46%
6.63%
5.80%
4.897%
3.32%
2.49%
1.66%
0.83%
0.00%

= AN
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rFC-40-3 10T
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2018

3.2.3

A E R FEN ijkt‘bﬁff?ﬁﬂﬁllﬁiﬁul%&ﬂ 55 [l U ol 25 b e M ik 3 ) %
Lb B

0.79% -

o -
0.00% -

20165 20174 20184

|m AssiE g s m A bR

11 67



2018

B2 e G ) A 0 DR e 4 B A 0 (L S 3R B L Tl U b 29 b e A 2 3R )

Lt EE
4.18%
3.76%
3.34%
2.93%
2.51%
2.09%
1.67% -
1.26%
0.84%
0.42% | -
0.00% - - : -
20165 20174 201845
‘I Bl R i EL e A W B b &l s R s 4 %
2016 11 7
3.3
A
2018 769,597.19 - - 769,597.19
2017 354,638.38 - - 354,638.38
2016 4,896.14 - - 4,896.14
1,129,131.71 - -11,129,131.71
B
2018 557,469,672.72 - - | 557,469,672.72
2017 256,406,851.44 - - | 256,406,851.44
2016 1,564,856.91 - - 1,564,856.91
815,441,381.07 - - | 815,441,381.07

12 67




2018

84
4.1
41.1
2004 8 27
2 1
913100007664967591
70%  30%
2018
310.24 44 .97
24
2015
3.
12.59%
*
2017
2017
2016 *

* LOF

13

[2004]32
587.35
29 69
(X3 a4 1-
2018
81
*
2016

67

, 2004

279

232.14

2018



2018

4.1.2

2011
6
2011
6 2013 2
2013 3
2015 6
8
2016 11
7 2018 10 13 7 LOF
2018
11 2
2016
11 7 2018
10 13
2017
11 28
2018 12 7
2016 11
- 12

14

67




2018

2012
3
2014
10 16
, 2016 11
7
2018
4 11
1982
2006 9
2018 4
- 12
11 2014
10 31
2018 4
11
2018

15

67




2018

4.2

4.3

4.3.1

4.3.2

4.3.3

4.4
4.4.1

3.98%

3.5%

16

67

10



2018

10 25 BP 3.7%
9 10 3. 7% 3.22%
10
1 12 TMLF
3 SHIBOR 4.8% 4 4%
4.35% 2.8% 3.35%
CD
4.4.2
A 3.2312% B
3.4794% 1.3500%
4.5
2018
2019
4.6
1

17 67



2018

4.7

18

67



2018

4.8

A 769,597.19
557,469,672.72

4.9

769,597.19

557,469,672.72

19

67



2018

5.1

5.2

5.3

85

20

67

2018



2018

6.1

86

2019

60469066_B26

6.2

2018

12

2018

31

12

31

2018

2018

21

67




2018

22

67




2018

2019

3

27

23

67




2018

87
7.1
2018 12 31
2018 12 31 2017 12 31
74.7.1 5,025,533,809.13 5,041,746,912.23
10,187,363.63 -
7472 2,382,577,093.84 2,848,528,133.06
2,347,577,093.84 2,848,528,133.06
35,000,000.00 -
7473 - -
7474 2,977,998,677.15 3,002,207,703.30
74.75 37,888,815.53 35,825,946.26
33,400,500.00 97,460,558.00
7.4.7.6 - -
10,467,586,259.28 11,025,769,252.85
2018 12 31 2017 12 31
7473 - -
2,723,611.65 1,882,083.77
1,089,444.68 752,833.49
113,804.37 76,946.68
1477 168,872.52 101,382.89
30,084.35 -

24 67




2018

74.7.8 99,000.00 99,000.00

4,224,817.57 2,912,246.83

7.4.7.9 10,463,361,441.71 11,022,857,006.02

7.4.7.10 - -

10,463,361,441.71 11,022,857,006.02

10,467,586,259.28 11,025,769,252.85

2018 12 31 1.0000 10,463,361,441.71
1.0000 17,378,364.14

1.0000 10,445,983,077.57
7.2
101 2018 12 31
2018 1 1 2018 | 2017 1 1
12 31 2017 12 31
624,366,918.90 282,130,806.85
1. 621,597,864.09 282,607,158.19
7.47.11 289,039,141.16 166,072,902.71
146,972,635.09 63,987,545.22
1,781,035.83 42,506.85
183,805,052.01 52,504,203.41
2. <% 2,769,054.81 -476,351.34
7.4.7.12 - -
7.4.7.13 2,769,054.81 -486,940.38
7.4.7.13 - 10,589.04
7.4.7.14 - -
7.4.7.15 - -
3. 7.4.7.16
4. “_,,
5. 2> 7.4.7.17 - -

25

67




2018

66,127,648.99 25,369,317.03
1 7.4.10.2.1 42,169,337.71 15,335,984.83
2 7.4.10.2.2 16,867,735.06 6,134,393.94
3 7.410.2.3 1,746,092.37 635,300.50
4 7.4.7.18 450.00 249.76
5 5,106,675.93 3,057,888.00
5,106,675.93 3,057,888.00
6 30,157.92 -
7 7.4.7.19 207,200.00 205,500.00
) 558,239,269.91 256,761,489.82
) 558,239,269.91 256,761,489.82

7.3

2018 1 1 2018 12 31
2018 1 1 2018 12 31
11,022,857,006.02 - | 11,022,857,006.02
- 558,239, 269.91 558,239, 269.91
. -559,495,564.31 - -559,495,564.31
107,360,660,815.99 - | 107,360,660,815.99
~107,920,156,380.30 - | -107,920,156,380.30
- -558,239,269.91 -558,239,269.91
10,463,361,441.71 - | 10,463,361,441.71
2017 1 1 2017 12 31

26

67




2018

836,603,540.87

836,603,540.

87

256,761,489.82

256,761,489.

82

e o 10,186,253,465.15 -| 10,186,253,465.15
1. 42,381,200,903.58 - | 42,381,200,903.58
2. -32,194,947,438.43 - | -32,194,947,438.43
- -256,761,489.82 -256,761,489.82
11,022,857,006.02 - | 11,022,857,006.02

7.1 7.4

7.4
7.4.1

[2016]2292

272,486,612.37

27

2016

397

67

1 7

397




2018

7.4.2

7.4.3

7.4.4

7.4.4.1

7.4.4.2

7.4.4.3

2018

XBRL

3

28

67

12

31

2018

12

31



2018

7.4.4.4

@

&)

7.4.4.5

29 67



2018

@

)

®

D

2)

4)
D

2)

3)

7.4.4.6

30 67



2018

7.4.4.7

7.4.4.8

@

)

©)

4

®)

7.4.4.9

/(

120

31

67



2018

7.4.5

7.4.5.1

7.4.5.2

7.4.5.3

7.4.6

2016

5

[2016]36

1

[2016]46

32

67



2018

[2016]70
[2016]140
[2017]56
2018 1 1
3% 2018 1 1
2
2011
2011
3.
[2004]78
2004 1 1
[2008]1
4.
[2008]132
2008 10 9
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2018

7.4.7

7.4.7.1
2018 12 31 2017 12 31
533,809.13 746,912.23
5,025,000,000.00 5,041,000,000.00
1 100,000,000.00 -
1-3 3,505,000,000.00 2,094,000,000.00
3 -1 1,420,000,000.00 2,947,000,000.00
5,025,533,809.13 5,041,746,912.23
7.4.7.2

2018 12 31

2,347,577,093.84 2,350,159,800.00 2,582,706.16 0.0247%

2,347,577,093.84 2,350,159,800.00 2,582,706.16 0.0247%

35,000,000.00 35,000,000.00 - 0.0000%

2,382,577,093.84 2,385,159,800.00 2,582,706.16 0.0247%
2017 12 31

2,848,528,133.06 2,847,896,000.00 -632,133.06 -0.0057%

34

67




2018

2,848,528,133.06 2,847,896,000.00 -632,133.06 -0.0057%
2,848,528,133.06 2,847,896,000.00 -632,133.06 -0.0057%
7.4.7.3 /
/
7.4.7.4
7.4.7.4.1
2018 12 31
300,200,000.00 -
2,677,798,677.15 -
2,977,998,677.15 -
2017 12 31
3,002,207,703.30 -
3,002,207,703.30 -
7.4.7.4.2
7.4.7.5
2018 12 31 2017 12 31
741.24 1,280.88

16,873,745.20

18,814,741.25

5,042.73

17,262,508.28

12,518,438.73

605,687.68

3,141,090.40

4,491,485.40

37,888,815.53

35,825,946.26

35 67




2018

7.4.7.6
7.4.7.7
2018 12 31 2017 12 31
168,872.52 101,382.89
168,872.52 101,382.89
7.4.7.8
2018 12 31 2017 12 31
90,000.00 90,000.00
4,500.00 4,500.00
4,500.00 4,500.00
99,000.00 99,000.00
7.4.7.9
A
2018 1 1 2018 12 31
12,864,184.53 12,864,184.53
109,015,651.61 109,015,651.61
¢ ™" -104,501,472.00 -104,501,472.00
- / - -
/ - -
( " - -

17,378,364.14

17,378,364.14

36 67



2018

2018

1 1

2018

12 31

11,009,992,821.49

11,009,992,821.49

107,251,645,164.38

107,251,645,164.38

(" -107,815,654,908.30 -107,815,654,908.30
- / - -
/ - -
( " - -
10,445,983,077.57 10,445,983,077.57
7.4.7.10
A
769,597.19 - 769,597.19
-769,597.19 - -769,597.19
B

557,469,672.72

557,469,672.72

-557,469,672.72

-557,469,672.72

37

67




2018

7.4.7.11

2018

1 1 2018 12 | 2017

31

1 1 2017 12
31

31,781.76

36,919.17

288,861,592.19

166,028,655.35

145,374.72

7,305.89

392.49

22.30

289,039,141.16

166,072,902.71

7.4.7.12
7.4.7.12.1 e
7.4.7.13
7.4.7.13.1 e
2018 1 1 2018 2017 1 1 2017
12 31 12 31
28,767,710,506.37 9,739,602,648.76
28,640,434,580.31 9,709,067,631.81
124,506,871.25 31,021,957.33
2,769,054._81 -486,940.38
7.4.7.13.2
2018 1 1 2018 2017 1 1 2017 12
12 31 31

70,476,980.00

10,053,000.00

70,000,000.00

10,000,000.00

476,980.00

42,410.96

0.00

10,589.04

38 67




2018

7.4.7.14

7.4.7.14.1 e
7.4.7.14.2 e
7.4.7.15
7.4.7.16
7.4.7.17
7.4.7.18
2018 1 1 2018 2017 1 1 2017 12
12 31 31
450.00 249.76
450.00 249.76
7.4.7.19
2018 1 1 2018 12 2017 1 1 2017 12
31 31
90,000.00 90,000.00
80,000.00 80,000.00
1,200.00 1,000.00
36,000.00 34,500.00
207,200.00 205,500.00

39 67




2018

7.4.8

7.4.8.1

7.4.8.2

7.4.9

7.4.10

7.4.10.1

7.4.10.1.1

7.4.10.1.2

2018

1

1

2018

12

31

2017 1 1 2017

12 31

6,822,004.64

100.00%

7.4.10.1.3

2018

1

1

2018

12

31

2017 1 1 2017

12 31

40

67




2018

25,499,960,000.00 100.00%

1,092,793,000.00| 100.00%

7.4.10.1.4
7.4.10.1.5
7.4.10.2
7.4.10.2.1
2018 1 1 2018 12 2017 1 1 2017 12
31 31
42,169,337.71 15,335,984.83
407,572.76 35,396.73
0.25%
H=E><0.25%—+
H
E
5
7.4.10.2.2

2018 1 1 2018 12
31

2017 1 1 2017 12
31

16,867,735.06

6,134,393.94

0.10%

41 67




2018

H=E><0.10%—=
H
E
5
7.4.10.2.3
2018 1 1 2018 12 31
A B
52,215.74 1,610,832.91 1,663,048.65
207.46 - 207.46
258.45 - 258.45
52,681.65 1,610,832.91 1,663,514.56
2017 1 1 2017 12 31
A B
22,153.70 602,397.40 624,551.10
288.01 - 288.01
618.16 - 618.16
23,059.87 602,397.40 625,457.27
A 0.25% B A
A B
0.01% A
B
H=E><
H
E

42

67




2018

7.4.10.3 (
2018 1 1 2018 12 31
149,361,663.70 - - 1,576,430,000.00 97,413.93
2007 1 1 2017 12 31
10,023,860.00 - - 665,470,000.00 50,839.19
7.4.10.4
7.4.10.4.1
2018 1 1 2018 12 31
B
2016
11 7 -
30,041,946.73
/ 70,239,812.20
100,281,758.93
0.00
0.0000%
2017 1 1 2017 12 31

43

67




2018

A B
2016
11 7 - -
/ - 40,041,946.73
/ - 10,000,000.00
- 30,041,946.73
- 0.2700%
/ /
7.4.10.4.2
B
2018 12 31 2017 12 31
60,038,274.54 0.5747% 60,050,604.39 0.5400%
- -| 1,000,545,431.08 9.0800%
7.4.10.5
2018 1 1 2018 12 31 2017 1 1 2017 12 31
- 533,809.13 31,781.76 746,912.23 36,919.17

100,000,000.00

30,254,989.19

316,000,000.00

24,436,018.22

44

67




2018

2018 145,374.72 2017

7,305.89 2018 10,187,363.63 2017

7.4.10.6

7.4.10.7

7.4.11

769,597.19 - - 769,597.19 | -

557,469,672.72 - - 557,469,672.72

7.4.12 2018 12 31

7.4.12.1 /

7.4.12.2

7.4.12.3
7.4.12.3.1

2018 12 31

7.4.12.3.2

2018 12 31

45 67




2018

7.4.13

7.4.13.1

7.4.13.2

10%

10%

7.4.13.2.1

46 67



2018

2018 12 31 2017 12 31
A-1 149,376,042.32 -
A-1 - -
499,650,774.20 2,493,552,164.99
649,026,816.52 2,493,552,164.99
7.4.13.2.2
2018 12 31 2017 12 31
A-1 - -
A-1 - -
35,000,000.00 -
35,000,000.00 -
7.4.13.2.3
2018 12 31 2017 12 31
A-1 - -
A-1 - -
1,269,688,812.36 -
1,269,688,812.36 -
7.4.13.2.4
2018 12 31 2017 12 31
AAA - -
AAA - -
428,861,464.96 354,975,968.07
428,861,464.96 354,975,968.07
7.4.13.2.5
7.4.13.2.6

47 67




2018

7.4.13.3

7.4.13.3.1

7.4.13.4

7.4.13.4.1

7.4.13.4.1.1

2018
12 31

48

67




2018

900,533,809.134,125,000,000.00 - - 5,025,533,809.13
10,187,363.63 - - - 10,187,363.63
717,418,010.43]1,240,333,753.15424,825,330.26 - 2,382,577,093.84
2,977,998,677.15 - - - 2,977,998,677.15
- - - 37,888,815.53 37,888,815.53

- - - 33,400,500.00 33,400,500.00
4,606,137,860.345,365,333,753.15(424,825,330.26 71,289,315.5310,467,586,259.28
- - - 2,723,611.65 2,723,611.65

- - - 1,089,444.68 1,089,444.68

- - - 113,804.37 113,804.37

- - - 168,872.52 168,872.52

- - - 30,084.35 30,084.35

- - - 99,000.00 99,000.00

- - - 4,224,817.57 4,224,817.57
4,606,137,860.345,365,333,753.15(424,825,330.26 67,064,497.96/10,463,361,441.71
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2018

2017
12

31

1-3

fil=l5;

1,350,746,912.233,311,000,000.00380,000,000.00 - -1 5,041,746,912.23
1,312,625,783.811,535,902,349.25 - - - 2,848,528,133.06
3,002,207,703.30 - - - - 3,002,207,703.30

- - - -| 35,825,946.26 35,825,946.26

- - - - 97,460,558.00 97,460,558.00
5,665,580,399.344,846,902,349.25380,000,000.00 -133,286,504.26/11,025,769,252.85
- - - - 1,882,083.77 1,882,083.77
- - - - 752,833.49 752,833.49
- - - - 76,946.68 76,946.68
- - - - 101,382.89 101,382.89
- - - - 99,000.00 99,000.00

50
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2018

2,912,246.83

2,912,246.83

5,665,580,399.344,846,902,349.25

380,000,000.00 -

130,374,257.43

11,022,857,006.02

7.4.13.4.1.2

25

2018 12 31

2017 12 31

25

985,002.70

813,661.33

25

-982,082.02

-811,402.37

7.4.13.4.2

7.4.13.4.3

7.4.14

7.4.14.1

7.4.14.1.1

7.4.14.1.2
7.4.14.1.2.1

2018 12 31
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2018

2,382,577,093.84 2017 12 31

2,848,528,133.06

7.4.14.1.2.2

7.4.14.1.2.3

7.4.14.2

7.4.14.3

7.4.14.4

2019 3 27
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2018

88
8.1
%
1 2,382,577,093.84 22.76
2,347,577,093.84 22.43
35,000,000.00 0.33
2 2,977,998,677.15 28.45
3 5,035,721,172.76 48.11
71,289,315.53 0.68
5 10,467,586,259.28 100.00
8.2
%
1 1.26
%
2 - -
20%
20%
8.3
8.3.1
47
60
23
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120

120
120 10
8.3.2
% %
1 [30 44.02 -
397 - -
2 |30 ( )—60 12.59 -
397 - -
3 |60 ( )—90 38.68 -
397 - -
4 |90 ( )—120 2.18 -
397 - -
5 120 ( )—397 1.88 -
397 - -
99.36 -
120
8.4 240
240
8.5
t
1 229,572,433.99 2.19
) - -
3 498,939,722.77 4.77
498,939,722.77 4.77
4 - -
5 349,376,124.72 3.34
6 - -
7 1,269,688,812.36 12.13
8 - -
9 2,347,577,093.84 22.44
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2018

| 10 | 397 - -
8.6
) %
1 011802186 18 SCPO14 2,000,000 200,000,082.40 1.91
0 111887781 | 18 D210 2,000,000 199,496,331.96 1.91
3 111804036 | 18 CD036 2,000,000 198,826,595.01 1.90
4 111815497 | 18 CD497 2,000,000 198,183,600.53 1.89
5 189949 18 49 1,800,000 179,700,590.28 1.72
6 071800048 | 18 CP002 1,500,000 149,376,042.32 1.43
7 111815144 | 18 CD144 1,100,000{ 109,010,604.95 1.04
8 140418 14 18 1,000,000 100,538,958.02 0.96
9 160202 16 02 1,000,000 100,007,992.37 0.96
10 111809253 | 18 D253 1,000,000 99,504,001.49 0.95
8-7 = s 9 =& 29
0.25( )-0.5% -
0.0499%
~0.0021%
0.0180%
0.25%
0.25%
0.5%
0.5%
8.8
(%)
1 149553 04A1 250,000 25,000,000.00 0.24
2 156288 07A1 100,000 10,000, 000.00 0.10
8.9
8.9.1
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2018

8.9.2
18 CD210 111887781 “e 77 2018 6
22
18 CD497 111815497 CD144 111815144
€ 772018 12
18 CD253 111809253 “e 77 2018 8
1 2018 5 4
18 CD210 18 CD497 18 CD144 18 CD253
8.9.3
1 -
2 -
3 37,888,815.53
4 33,400,500.00
5 -
6 -
7 -
8 71,289,315.53

8.9.4
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2018

89
9.1
)
240 72,409.85 11,772,103.87 67.74% 5,606,260.27 32.26%
A
59 | 177,050,560.64 | 10,432,403,299.57 99.87% | 13,579,778.00 0.13%
B
299 | 34,994,519.87 | 10,444,175,403.44 99.82% | 19,186,038.27 0.18%
9.2
1 2,042,879,907.96 19.52%
2 1,516,206,449.74 14_49%
3 577,698,058.27 5.52%
4 503,639,135.29 4.81%
5 501,856,273.50 4.80%
6 418,507,279.16 4.00%
7 350,079,942.01 3.35%
8 306,660,713.51 2.93%
9 305,926,196.71 2.92%
10 300,027,788.67 2.87%

57 67




2018

9.3

173,983.54

1.0012%

173,983.54

0.0017%

9.4
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2018

810

2016 £ 11 B 7 B

485,411.20

272,023,000.23

12,864,184.53

11,009,992,821.49

109,015,651.61

107,251,645,164.38

104,501,472.00

107,815,654,908.30

17,378,364.14

10,445,983,077.57
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2018

811

11.1

11.2

2018 4 3
2018 8

16 . 2018 8 31

11.3

11.4

11.5

2017 90000

11.6
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2018

11.7
11.7.1

11.7.2

25,499,960,000.00

100.00%

11.8

11.9

0.5%

0.5%

2017

2018

2018

10

2018

10
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2018

2017

4 2018 1 19
5 2018 1 27
6 2018 1 31
7 2018 1 31
8 2018 2 5
9 2018 2 5
10 2018 2 6
2018
11 2018 2 9
12 2018 3 26
2018
13 2018 3 30
2017
14 2018 3 31
15 2018 4 3
16 2018 4 3
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2018

17 2018 4 11
18 2018 4 11
19 2018 4 11
20 2018 4 14
2018
21 2018 4 19
2018
22 2018 4 25
23 2018 5 18
24 2018 6 11
25 2018 6 20
26 2018 6 22
27 2018 6 22
28 2018 7 2
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2018

2018

29 2018 7 3
2018

30 , 2018 7 20

31 2018 7 25

32 2018 7 27

33 2018 8 16
2018

34 2018 8 29

35 2018 8 30

36 2018 8 31

37 2018 9 7

38 2018 9 12

39 2018 9 12
2018

40 2018 9 25
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2018

41 2018 10 13
42 2018 10 23
43 2018 10 25
2018
44 2018 10 25
45 2018 11 1
46 2018 11 13
47 2018 11 13
48 2018 11 14
49 2018 11 29
50 2018 12 12
51 2018 12 21
52 2018 12 25
53 2018 12 25
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2018

12.1

812

20%

20%

20180327-20180402

0.00

6,042,879,907.96

4,000,000,000.00

2,042,879,907.96

19.52%

20180626-20180702

0.00

6,042,879,907.96

4,000,000,000.00

2,042,879,907.96

19.52%

20181221-20181227

0.00

6,042,879,907.96

4,000,000,000.00

2,042,879,907.96

19.52%

60

200

5000

12.2
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2018

813

13.1

13.2

13.3
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