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8.84% 0.32% 48.21% 0.08% -39.37% 0.24%
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2018 12 31 2017 12 31
74.7.1 427,561.41 87,267.31
146,525.66 902,875.34
6,346.82 14,836.94
7472 13,466,859.29 52,772,062.28
2,185,730.00 8,743,410.00
11,281,129.29 44,028,652.28
7473 - -
7474 - -
111,388.60 1,357,863.59
7475 332,732.01 1,213,345.08
496.98 199.36
7.4.7.6 - -
14,491,910.77 56,348,449.90
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2017 1 1 2017 12 31
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332,604.70 1,210,144.41
3.19 7.37
332,732.01 1,213,345.08
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7.4.7.7
2018 12 31 2017 12 31
2,360.46 49,673.35
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877,607.54 877,607.54
2,300,490.31 2,300,490.31
“e_z= -2,874,143.50 -2,874,143.50
- / - -
/ - -
303,954.35 303,954.35
7.4.7.10
A

4,297,458.54

2,320,690.18

6,618,148.72

-931,788.52 992,743.47 60,954.95
-3,597,894.82 -2,221,837.42 -5,819,732.24
409,962.62 306,787.77 716,750.39

-4,007,857.44

-2,528,625.19

-6,536,482.63

-232,224.80 1,091,596.23 859,371.43
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129,632.49 162,197.35 291,829.84
-139,445.20 -174,443.72 -313,888.92
-17,329.55 28,544.44 11,214.89
7.4.7.11
2018 1 1 2018 2017 1 1 2017 12 31
12 31
5,503.68 5,805.33
5,353.82 11,358.45
277.48 458.08
11,134.98 17,621.86
7.4.7.12
7.4.7.12.1 e
2018 1 1 2018 2017 1 1 2017,
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62,007,828.70 77,568,385.00
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-712,616.57 540,090.96
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2018 1 1 2018
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43

77




2018

-1,060,146.17 -84,420.82

7.4.7.13.2
7.4.7.14
7.4.7.14.1
7.4.7.14.2
7.4.7.15
1 1 2018 12| 2017 1 1 2017 12
31 31
17,121.40 5,877.00
17,121.40 5,877.00
7.4.7.16
2018 1 1 2018 2017 1 1 2017
12 31 12 31
1. 991,681.91 -694,402.51
— 216,273.68 -248,635.47
— 775,408.23 -445,767.04
2. - -
3. - -
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991,681.91
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7.4.7.17
2018 1 1 2018 2017 1 1 2017 12
12 31 31
9,793.01 5,243.15
582001 21.47 39.36
582201 - 2.58
9,814.48 5,285.09
7.4.7.18
2018 1 1 2018 2017 1 1 2017 12
12 31 31
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181,652.10 243,138.89
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C
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A C
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16.4200% -
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7.4.13.2.1

2018 12 31 2017 12 31
A-1 - -
A-1 - -
- 3,766,705.00
- 3,766,705.00
7.4.13.2.2
7.4.13.2.3
7.4.13.2.4
2018 12 31 2017 12 31
AAA 2,216,007.00 4,990,831.30
AAA 5,412,211.49 35,271,115.98
3,652,910.80 -
11,281,129.29 40,261,947.28
7.4.13.2.5
7.4.13.2.6
7.4.13.3
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7.4.13.3.1
7.4.12
16 01
15%
7.4.13.4
7.4.13.4.1
7.4.13.4.1.1
2018 12|11 1-3 3 -1 1-5 3
31
427,561.41 - - - - - 427,561.41
146,525 66 - - - - - 146,525.66
6,346.82 - - - - - 6,346.82
900,450.00) -| 2,435,814.55( 7,668,835.94/276,028.80 2,185,730.00/L3,466,859.29
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- - - - - 111,388.60, 111,388.60
- - - - - 332,732.01 332,732.01
- - - - - 496.98 496.98
1,480,883.89 - 2,435,814.55 7,668,835.94/276,028.80| 2,630,347.59(14,491,910.77
1,000,000.00 - - - - -| 1,000,000.00
- - - - -| 501,849.32 501,849.32
- - - - - 97.53 97.53
- - - - - 6,986.03 6,986.03
- - - - - 2,149.55 2,149.55
- - - - - 107.71 107.71
- - - - - 2,360.46 2,360.46
- - - - -|  325,427.89  325,427.89
- - - - - -369.88 -369.88
: : : : : 108,000.0& 108,000.0&
1,000,000.00 - - - -| 946,608.61 1,946,608.61
480,883.89 -| 2,435,814.55 7,668,835.94/276,028.80 1,683,738.9812,545,302.16
2017 121 1-3 3 -1 1-5 3]
31
87,267.31 - - - - - 87,267.31
902,875.34 - - - - -l 902,875.34
14,836.94 - - - - - 14,836.94
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- - - - - 50,000.11 50,000.11
- - - - -| 563,104.11 563,104.11
3,528,516.52/6,043,026.70[10,497,891.2224,910,633.43| 53,564.00/10,751,713.9255,785,345.79

7.4.13.4.1.2

1
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2018

2 25
3
2017 12 31
2018 12 31
25 50,943.40 157,102.54
25 -50,295.59 -155,793.20
7.4.13.4.2
7.4.13.4.3
7.4.13.4.3.1
2018 12 31 2017 12 31

%

2,185,730.00

17.42

8,743,410.00

2,185,730.00

17.42

8,743,410.00

5%

20%
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80%

2018 12 31



2018

7.4.13.4.3.2
beta
2018 12 2017 12
31 31
1% 37,635.91 -218,120.70
5% 188,179.53 -1,090,603.51
10% 376,359.06 -2,181,207.02
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

2,185,730.00
2017 12 31

44,028,652.28

7.4.14.1.2.2
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77

11,281,129.29

8,743,410.00




2018

7.4.14.1.2.3

7.4.14.2

7.4.14.3
12,545,302.16 182

5,000

7.4.14.4

2019 3 27
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2018

88

8.1

%

2,185,730.00 15.08
2,185,730.00 15.08
11,281,129.29 77.84
11,281,129.29 77.84
574,087.07 3.96
450,964.41 3.11
14,491,910.77 100.00
1,021,950.00 8.15
163,050.00 1.30
155,940.00 1.24
211,200.00 1.68




2018

L -
M 221,550.00
N -
0 -
P -
0 128,250.00
R 283,790.00
S -
2,185,730.00
8.2.2
8.3
1 | 002739 13,000 283,790.00 2.26
2 | 603959 15,000 221,550.00 1.77
3 | 300136 10,000 216,100.00 1.72
4 | 601336 5,000 211,200.00 1.68
5 | 601186 15,000 163,050.00 1.30
6 | 002223 8,000 156,880.00 1.25
7 | 600570 3,000 155,940.00 1.24
8 | 002463 20,000 143,400.00 1.14
9 | 600498 5,000 142,350.00 1.13
10 | 300203 5,000 128,250.00 1.02
10 | 300347 3,000 128,250.00 1.02
11 | 300308 3,000 122,070.00 0.97
12 | 002384 10,000 112,900.00 0.90
8.4
8.4.1 2% 20
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2018

1 002343 4,645,706.60 8.33
2 300059 3,061,027.40 5.49
3 603589 2,141,309.00 3.84
4 601599 1,641,197.00 2.94
5 000963 1,639,179.50 2.94
6 000858 1,363,327.27 2.44
7 600172 1,261,680.00 2.26
8 600029 1,166,397.00 2.09
9 601607 1,160,736.00 2.08
10 000596 981,249.00 1.76
11 601328 938,731.49 1.68
12 600977 930,613.11 1.67
13 601288 913,000.00 1.64
14 000636 897,917.00 1.61
15 300336 897,549.00 1.61
16 000568 892,953.00 1.60
17 002340 892,335.00 1.60
18 300136 874,073.00 1.57
19 300251 862,893.00 1.55
20 603799 851,231.00 1.53
8.4.2 2% 20
1 002343 6,077,271.40 10.89
2 300059 3,791,878.97 6.80
3 603589 2,916,489.40 5.23
4 300336 2,437,626.00 4.37
5 600172 2,007,828.12 3.60
6 600029 1,747,123.00 3.13
7 000963 1,644,426.26 2.95
8 601599 1,640,384.00 2.94
9 000636 1,369,876.00 2.46
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2018

10 000858 1,290,899.32 2.31
11 000596 1,223,184.00 2.19
12 601607 1,151,415.00 2.06
13 000823 1,128,759.00 2.02
14 601328 981,180.00 1.76
15 600056 967,910.00 1.74
16 600977 962,426.00 1.73
17 601288 930,000.00 1.67
18 000568 883,075.90 1.58
19 300251 873,410.00 1.57
20 002340 870,289.90 1.56
8.4.3

55,946,491 .59

62,007,828.70

8.5

1 1,144,008.80 9.12
2 - -
3 2,508,902.00 20.00
2,508,902.00 20.00

4 7,628,218.49 60.81
5 - -
6 - -
7 - -
8 - -
9 - -
10 11,281,129.29 89.92
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2018

8.6

1 136192 16 01 20,000 1,924,200.00 15.34
2 018005 1701 11,800 1,185,192.00 9.45
3 112196 13 10,070 1,024,119.00 8.16
4 010107 21 9,800 1,008,910.00 8.04
3] 112389 16 02 10,000 997,000.00 7.95
8.7

8.8

8.9

8.10

8.10.1

8.10.2

8.10.3

8.11

8.11.1
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2018

8.11.2

8.11.3
1 6,346.82
2 111,388.60
3 -
4 332,732.01
5 496.98
6 -
7 -
) -
9 450,964.41

8.11.4

8.11.5

8.11.6
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2018

89
9.1
()
983 | 11,567.41| 7,915,099.94 69.61% 3,455,661.55 | 30.39%
A
188 1,616.78 0.00 0.00% 303,954.35 | 100.00%
C
1,171 9,969.87 | 7,915,099.94 67.80% 3,759,615.90 | 32.20%
9.2
9.3
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2018

810

2008 £ 11 A5 H

1,481,731,088.34

48,201,275.80

877,607.54

4,394,742.90

2,300,490.31

41,225,257.21

2,874,143.50

11,370,761.49

303,954.35

2008

11 5

2009

67

6
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15 A C




2018

811

11.1

11.2

2018 4 3
2018 8

16 . 2018 8 31

11.3

11.4

11.5

2017 48000

11.6
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2018

11.7

11.7.1
2]117,388,233.29 99.52% 107,953.42 99.52%
1 566,087.00 0.48% 515.89 0.48%
2 - - - -
1 - - - -
2 - - - -
1 - - - -
1 - - - -
2 - - - -
1 - - - -
1 - - - -
1 - - - -
2 - - - -
2 - - - -
2 - - - -
2 - - - -
1 - - - -

1
2
69 77




2018

11.7.2
85,813,384.67 98.85%535,400,000.00f 100.00% -
997,700.00 1.15% - - -
11.8
1 2017 2018 1 2
2 2018 1 3
3 2018 1 10
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2018

4 2018 10
5 2018 19
2017 4
6 2018 31
7 2018 31
8 2018 5
9 2018 5
10 2018 6
11 2018 26
12 2018 30
13 2018 30
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2018

14 2018 30
15 2018 30
16 2017 2018 31
17 2018 3
18 2018 3
19 2018 11
20 2018 11
21 2018 14
22 2018 19
2018 1
23 2018 18
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2018

24 2018 11
25 2018 16
26 2018 22
27 2018 22
28 2018 30
29 2018 2018 2

30 2018 20

2018 2

31 2018 27
32 2018 16
33 2018 29
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2018

2018
34 2018 8 31
35 2018 9 7
36 2018 9 12
37 2018 9 12
38 2018 9 29
39 2018 10 25

2018 3
40 2018 11 9
41 2018 11 13
42 2018 11 13
43 2018 11 13
44 2018 12 19
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2018

45 2018 12 24
46 2018 12 25
47 2018 12 25
48 2018 12 27
49 2018 12 27
50 2018 12 27
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2018

812
12.1 20%
20%
20180514 -
1 7,915,099.94 - -17,915,099.94 | 67.80%
20181231
20180207 -
2 8,986,632.80 -| 8,986,632.80 0.00 0.00%
20180513
20180101 -
3 17,157,061.15 | 3,692,254.63 | 20,849,315.78 0.00 0.00%
20180520
1.
1
2
2
2.
60 200
5000
3.
4.
12.2
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2018

813

13.1

13.2

13.3

http //www.scfund.com.cn

021 50509666 / 400-821-0588
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2019

3

29



