2018

2018 6 30



2018

1.1

2018

01

01

81

06

30

54

2018

8

24



2018

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

51

52

53

6.1

6.2

6.3



2018

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



2018

812

11.2

121

12.2

12.3



2018

82
2.1
580009
2017 12 13
164,540,861.53
2.2
300 *50%+
*50%
2.3

021-50509888-8206 95559
Ivhui@scfund.com.cn luzj@bankcomm.com
021-50509666/400-821-0588 | 95559

021-50509888-8211

021-62701216

279

188

279

188




2018

200135

200120

2.4

www.scfund.com.cn

2.5

279

54




2018

83
3.1
3.1.1 (018 1 1 -2018 6 30 )
20,666,267.77
-10,247,468.88
-0.0612
-6.13%
-6.82%
3.1.2 (2018 6 30 )
-10,316,104.85
-0.0627
154,224,756.68
0.9373
3.1.3 (2018 6 30 )
74.61%
1
2
3
3.2
3.2.1
-5.73% 1.27% |  -3.66% 0.64% ~2.07% 0.63%
-6.91% 1.00% | -4.47% 0.57% ~2.44% 0.43%
-6.82% 1.07% | -5.37% 0.57% ~1.45% 0.50%
-5.51% 1.02% | -5.18% 0.56% ~0.33% 0.46%
300 *500h+ *50%
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2018

3.2.2

e 0 A0 SR T PRI R R A5 [ U 45 b e ek v WA 2 R 1) D S on LE
qsgo et bl b bl Lo b f b b d ]
85.76%
76.23%
66.70%
57.17%
47.64%
38.12%

28.59%

19.06%

2018-06-20
2018-06-29

(]
[ag']
'
(]
—
'
[
—
[ ]
L]

2017-12-134
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1 = 300 *50%+
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2 2017 12 13 2017 12 13 2018 6 30
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84

4.1
41.1
2004 8 27 [2004]32 , 2004
2 1 279
913100007664967591
70%  30%
2018 6 30 676.03
292.19 294.61 89.23
134 28 43
2015
2017
7z * 2017
* 2017 *
2016 2016
* LOF
4.1.2
2017 12 13| - 8

10
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2018

2009 7
2010 12
2011
1
2015 5
12
2017 12 13
2015 5 29
2015
5 29
2017 2 22
1
2
4.2
4.3
4.3.1
3

11

54




2018

4.3.2

4.4
4.4.1

4.4.2

4.5

4.6

-5.37%

0.9373

12

54

14%

8%

-6.82%



2018

4.7

4.8

13

54

10%



2018

85

5.1

2018

5.2

2018

5.3

2018
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2018

6.1

86

2018 6 30

2018 6 30 2017 12 31
6.4.7.1 4,858,083.94 4,469,158.03
1,334,666.39 3,502,272.73
34,285.91 24,007.33
6.4.7.2 135,155,253.70 173,871,763.48
126,622,953.70 132,133,460.48
8,532,300.00 41,738,303.00
6.4.7.3 - -
6.4.7.4 - 34,000,000.00
17,014,045.91 348,138.30
6.4.7.5 74,163.05 915,716.88
98.81 394.38
6.4.7.6 - -
158,470,597.71 217,131,451.13

2018 6 30 2017 12 31
6.4.7.3 - -
3,995,636.49 -
- 2,338.09
104,782.52 194,246.83
32,744.50 45,466.58
6.4.7.7 18,457.97 92,401.66

15

54




2018

6.4.7.8 94,219.55 100,001.04
4,245,841.03 434,454.20
6.4.7.9 164,540,861.53 215,418,370.10
6.4.7.10 -10,316,104.85 1,278,626.83
154,224,756.68 216,696,996.93
158,470,597.71 217,131,451.13
2018 6 30 0.9373 164,540,861.53
6.2
2018 1 1 2018 30

2018 1 1 2018 6

30
-9,041,707.59
1. 630,492.11
6.4.7.11 38,782.20
330,759.04
260,950.87
2. “e.r 21,208,992.17
6.4.7.12 19,767,438.43
6.4.7.13 -55,354.88
6.4.7.13.3 -
6.4.7.14 -
6.4.7.15 1,496,908.62
3. €z 6.4.7.16 -30,913,736.65
4. “_,’ -
5. €. 6.4.7.17 32,544.78
1,205,761.29
1 6.4.10.2.1 661,965.09
2 6.4.10.2.2 206,864.06
3 6.4.10.2.3 -
4 6.4.7.18 242,055.98

16

54




2018

5 -
6 351.61
7 6.4.7.19 94,524 .55

ez -10,247,468.88
ez -10,247,468.88

6.3

2018 1 1 2018 6 30
2018 1 1 2018 6 30

215,418,370.10 1,278,626.83 216,696,996.93

- -10,247,468.88 -10,247,468.88

-50,877,508.57 -1,347,262.80 -52,224,771.37

43,752.49 -176.47 43,576.02

-50,921,261.06 -1,347,086.33 -52,268,347.39

164,540,861.53 -10,316,104.85 154,224,756.68

6.1 6.4

17 54




2018

6.4
6.4.1
< > [2012]1035
1 30
2017 12 12
300
6.4.2
XBRL

464,106,738.16

*50%+

3 <

18 54

-

*50%

2013



2018

6.4.3
2018 6 30
2018 1 1 2018 6 30
6.4.4
6.4.5
6.4.5.1
6.4.5.2
6.4.5.3
6.4.6
1.
2008 4 24
3%o 1%
2008 9 19
[2005]103
2.
[2016]36
2016 5 1
[2016]46
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2018

[2016]70

[2016]140

[2017]56

2018 1 1

[2017]90

2018 1 1

2017 12

2017

[2004]78

2006 1 1

[2005]103

20 54

3%

31

2018

2017

1

2018

1

1

1



2018

[2008]1
4.
[2005]103
[2008]132
2008 10 9
[2012]85
2013 1 1
1 1
1 1 1 50%
1 250 20%
[2015]101
2015 9 8
1
6.4.7
6.4.7.1
2018 6 30

4,858,083.94

1-3

4,858,083.94
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2018

6.4.7.2

2018 6 30

135,181,532.40

126,622,953.70

-8,558,578.70

8,513,050.00

8,532,300.00

19,250.00

8,513,050.00

8,532,300.00

19,250.00

143,694,582.40

135,155,253.70

-8,539,328.70

6.4.7.3

6.4.7.4

6.4.7.4.1

6.4.7.4.2

6.4.7.5

2018

6 30

804.72

540.54

75,703.56

-2,899.72

13.95

22

54




2018

74,163.05
6.4.7.6
6.4.7.7
2018 6 30
18,157.97
300.00
18,457.97
6.4.7.8
2018 6 30
94,219.55
94,219.55
6.4.7.9
2018 1 1 2018 6 30
215,418,370.10 215,418,370.10
43,752.49 43,752.49
¢ ™" -50,921,261.06 -50,921,261.06
/ - -
( " - -
164,540,861.53 164,540,861.53
1
2
6.4.7.10
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2018

50,685,451.99

-49,406,825.16

1,278,626.83

20,666,267.77

-30,913,736.65

-10,247,468.88

-13,535,723.95

12,188,461.15

-1,347,262.80

13,896.89

-14,073.36

-176.47

-13,549,620.84

12,202,534.51

-1,347,086.33

57,815,995.81

-68,132,100.66

-10,316,104.85

6.4.7.11
2018 1 1 6 30
25.553.63
12,950.23
278.34
38,782.20
6.4.7.12
6.4.7.12.1 —

2018 1 1 6 30
79,507,219.99
59,739,781.56
19,767,438.43

6.4.7.13
6.4.7.13.1
2018 1 1 2018 6 30
- -55,354.88
-55,354.88

24

54




2018

6.4.7.13.2

2018 1 1 2018 6 30
42,955,652.37
41,890,594 .87
1,120,412.38
-55,354.88
6.4.7.13.3
6.4.7.14
6.4.7.14.1
6.4.7.14.2
6.4.7.15
2018 1 6 30
1,496,908.62
1,496,908.62
6.4.7.16
2018 1 2018 6 30
1. -30,913,736.65

-31,085,278.52

171,541.87

25

54




2018

-30,913,736.65

6.4.7.17
2018 1 1 2018 6 30
32,539.27
5.51
32,544.78
6.4.7.18
2018 1 1 2018 6 30
242,055.98
242,055.98
6.4.7.19
2018 1 1 2018 6 30
29,752.78
64,466.77
305.00
94,524.55
6.4.8
6.4.8.1

6.4.8.2

26

54




2018

6.4.9
6.4.9.1
6.4.9.2
6.4.10
6.4.10.1
6.4.10.1.1
2018 1 1 2018 6 30 2017 1 1 2017 6 30
101,307,100.13 63.30% -
6.4.10.1.2
2018 1 1 2018 6 30 2017 1 1 2017 6 30
8,513,050.00 51.54%
6.4.10.1.3
2018 1 1 2018 6 30 2017 1 1 2017 6 30

27

54




2018

648,800,000.00 43.40% - -
6.4.10.1.4
6.4.10.1.5
2018 1 1 2018 6 30
93,626.69 63.12% 2,584.46 14.23%
2017 1 1 2017 6 30
1
2 1%o
6.4.10.2
6.4.10.2.1
2018 1 1 2018 6
2017 1 1 2017 6 30
30
661,965.09 -
12,983.35 -
0.80%
H=E><0.80%—=
H
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2018

6.4.10.2.2

2018 1 1 2018 6 30 2017 1 1 2017 6 30

206,864.06

0.25%

H=E><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

2018 1 1 2018 6 30 2017 1 1 2017 6 30

4,858,083.94 25,553.63 -
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2018

6.4.10.6

6.4.10.7
6.4.11
6.4.12 2018 6 30
6.4.12.1 /
6.4.12.1.1
2018 62018
603693 9.00, 9.00 5,384 48,456.00, 48,456.00
25 7 3
2018 62018
603706 29 2 9 13.09] 13.09 1,765 23,103.85 23,103.85
2018 62018
603105 4.831 4.83 3,410 16,470.30 16,470.30
29 7 9
2019
2018 5
601138 o8 6 10 13.77] 16.40 132,411 2,171,540.40[2,171,540.40
6.4.12.2
2018
2017 11
000022 A 20 19.00 10 20.55 90,000; 2,100,964.001,710,000.00

30

54




2018

6.4.12.3

6.4.12.3.1
2018 6 30
6.4.12.3.2
2018 6 30
6.4.13

6.4.13.1

31
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2018

6.4.13.2

10%

10%

6.4.13.2.1
2018 6 30 2017 12 31
A-1 - -
A-1 _ _
- 20,951,600.00
- 20,951,600.00
6.4.13.2.2
2018 6 30 2017 12 31
AAA - 7,954,400.00
AAA - 12,832,303.00
8,532,300.00 -
8,532,300.00 20,786,703.00
6.4.13.3
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2018

6.4.13.3.1

6.4.12

6.4.13.4

6.4.13.4.1

6.4.13.4.1.1

2018 6 301 1-3 3 -1

1-5

4,858,083.94 - -

4,858,083.94

1,334,666.39 - -

1,334,666.39

34,285.91 - -

34,285.91

8,532,300.00

126,622,953.70

135,155,253.70
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2018

17,014,045.91

17,014,045.

91

74,163.05

74,163.

05

98.81

98.

81

6,227,036.24

8,532,300.00

143,711,261.47

158,470,597.

71

3,995,636.49

3,995,636.

49

104,782.52

104,782.

52

32,744.50

32,744.

50

18,457.97|

18,457.

97

94,219.55

94,219.

55

4,245,841.03

4,245,841.

03

6,227,036.24

8,532,300.00

139,465,420.44

154,224,756.

68

2017
31

12

1-3

1-5

4,469,158.03

4,469,158.

03

3,502,272.73

3,502,272.

73

24,007.33

24,007.

33

14,822,503.00

3,994,400.00

22,921,400.00

132,133,460.48

173,871,763.

48

34,000,000.00

34,000,000.

00

348,138.30

348,138.

30
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2018

- - - - - 915,716.88 915,716.88

- - - - - 394.38 394.38
56,817,941.093,994,400.0022,921,400.00 - -1133,397,710.04217,131,451.13
- - - - - 2,338.09 2,338.09

- - - - - 194,246.83 194,246.83

- - - - - 45,466.58 45,466 .58

- - - - - 92,401.66 92,401.66

- - - - - 100,001.04 100,001.04

- - - - - 434,454.20 434,454.20
56,817,941.093,994,400.0022,921,400.00 - -1132,963,255.84216,696,996.93

6.4.13.4.1.2
25
2017 12 31
2018 6 30
25 15,883.36 11,261.52
25 -15,815.54 -11,224.05
35 54




2018

6.4.13.4.2
6.4.13.4.3
6.4.13.4.3.1
2018 6 30 2017 12 31
%
%
126,622,953.70 82.10 132,133,460.48 60.98
126,622,953.70 82.10 132,133,460.48 60.98
0 95%
5%
6.4.13.4.3.2
beta
2018 6 2017 12
30 31
1% -2,606,398.39 -3,006,020.74

5%

-13,031,991.94

-15,030,103.71

10%

-26,063,983.88

-30,060,207.41
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2018

6.4.14

37 54



87

7.1
%

1 126,622,953.70 79.90
126,622,953.70 79.90
2 8,532,300.00 5.38
8,532,300.00 5.38
3 - -
4 - -
5 - -
6,192,750.33 3.91
17,122,593.68 10.80
158,470,597.71 100.00

7.2

7.2.1

(%)
A 1,886,000.00 1.22
B 7,047,017.00 4.57
C 53,739,112.26 34.84
D 2,979,559.85 1.93
E - -
F 8,713,878.88 5.65
G 7,085,511.81 4.59
H 3,696,000.00 2.40
1 12,520,648.20 8.12
J 13,710,377.43 8.89
K 4,303,500.00 2.79
L 6,534,898.44 4.24
M - -
N 81,226.14 0.05
0 - -
P - -

54




2018

4,325,223.69 2.80
S - -
126,622,953.70 82.10

7.2.2

7.3

1 300003 170,000 6,235,600.00 4.04
2 600276 58,500 4,431,960.00 2.87
3 300188 208,000 3,806,400.00 2.47
4 600754 100,000 3,696,000.00 2.40
5 601888 56,884 3,663,898.44 2.38
6 600028 529,800 3,438,402.00 2.23
7 300059 244,740 3,225,673.20 2.09
8 601988 871,400 3,145,754.00 2.04
9 600570 56,500 2,991,675.00 1.94
10 601688 198,144 2,966,215.68 1.92
11 600886 400,000 2,908,000.00 1.89
12 002027 300,000 2,871,000.00 1.86
13 000895 106,000 2,799,460.00 1.82
14 600038 70,000 2,799,300.00 1.82
15 000001 307,800 2,797,902.00 1.81
16 002003 325,000 2,752,750.00 1.78
17 600030 165,975 2,750,205.75 1.78
18 300251 270,000 2,748,600.00 1.78
19 002179 70,000 2,730,000.00 1.77
20 600019 350,000 2,726,500.00 1.77
21 000581 117,502 2,597,969.22 1.68
22 002601 200,000 2,586,000.00 1.68
23 600859 120,000 2,552,400.00 1.65
24 002153 86,100 2,496,900.00 1.62
25 000002 97,500 2,398,500.00 1.56
26 000028 45,000 2,245,500.00 1.46
27 601138 132,411 2,171,540.40 1.41
28 601899 600,000 2,166,000.00 1.40
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2018

29 600153 240,000 2,157,600.00 1.40
30 601318 35,000 2,050,300.00 1.33
31 600176 192,000 1,964,160.00 1.27
32 000063 150,000 1,954,500.00 1.27
33 001979 100,000 1,905,000.00 1.24
34 000998 100,000 1,886,000.00 1.22
35 000429 261,168 1,885,632.96 1.22
36 600967 147,000 1,872,780.00 1.21
37 000059 270,000 1,860,300.00 1.21
38 601333 434,025 1,844,606.25 1.20
39 600998 103,678 1,758,378.88 1.14
40 600060 128,600 1,721,954.00 1.12
41 000022 90,000 1,710,000.00 1.11
42 601919 334,405 1,645,272.60 1.07
43 300424 84,500 1,640,990.00 1.06
44 002389 120,000 1,624,800.00 1.05
45 002092 167,000 1,609,880.00 1.04
46 002343 83,997 1,576,623.69 1.02
47 603010 78,000 1,471,860.00 0.95
48 600497 264,700 1,442,615.00 0.94
49 600392 86,100 1,397,403.00 0.91
50 600201 80,730 1,379,675.70 0.89
51 601100 63,840 1,332,979.20 0.86
52 300537 81,600 1,177,488.00 0.76
53 601137 87,600 707,808.00 0.46
54 300747 1,543 123,995.48 0.08
55 601330 4,971 81,226.14 0.05
56 603650 2,376 50,988.96 0.03
57 603693 5,384 48,456.00 0.03
58 603706 1,765 23,103.85 0.01
59 603105 3,410 16,470.30 0.01
7.4

7.4.1 2% 20

1 601688 4,879,552.00 2.25
2 601988 4,005,334.00 1.85
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2018

3 000002 3,799,666.78 1.75
4 600028 3,752,250.00 1.73
5 600977 3,005,252.00 1.39
6 300059 2,997,649.00 1.38
7 600570 2,992,683.00 1.38
8 600886 2,968,000.00 1.37
9 300251 2,964,152.00 1.37
10 600153 2,921,936.99 1.35
11 600176 2,839,056.00 1.31
12 000059 2,759,139.00 1.27
13 601138 2,604,705.66 1.20
14 001979 2,571,254.13 1.19
15 300188 2,565,197.00 1.18
16 000998 2,564,802.00 1.18
17 600859 2,561,810.00 1.18
18 002092 2,498,343.00 1.15
19 002153 2,497,958.00 1.15
20 601336 2,447,361.00 1.13
7.4.2 2% 20

1 600729 3,936,322.70 1.82
2 002008 3,749,796.00 1.73
3 600196 3,534,600.00 1.63
4 000338 3,479,000.00 1.61
5 600887 3,473,608.00 1.60
6 600900 3,453,407.00 1.59
7 601607 3,319,680.00 1.53
8 600004 3,294,000.00 1.52
9 600977 3,147,546.00 1.45
10 600036 2,971,057.00 1.37
11 000601 2,966,640.00 1.37
12 600519 2,847,868.00 1.31

41
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2018

13 600030 2,841,548.14 1.31
14 000661 2,709,732.00 1.25
15 300144 2,604,017.65 1.20
16 601318 2,560,149.92 1.18
17 600089 2,370,946.80 1.09
18 600276 2,096,108.00 0.97
19 002831 2,032,037.29 0.94
20 000895 2,000,873.70 0.92
7.4.3
85,314,553.30
79,507,219.99
7.5
1 - -
2 - -
3 8,532,300.00 5.53
8,532,300.00 5.53
4 - -
5 - -
6 - -
7 - -
8 - -
9 - -
10 8,532,300.00 5.53
7.6
1 018005 1701 85,000 8,532,300.00 5.53

42
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2018

7.8

7.9

7.10

7.10.1

7.10.2

7.11
7.11.1

7.11.2

7.11.3

7.12

7.12.1

7.12.2

7.12.3

34,285.91

17,014,045.91

AW IN|PF

74,163.05
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2018

5 98.81
6 -
7 -
8 -
9 17,122,593.68

7.12.4

7.12.5

7.12.6

44
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2018

88
8.1
()
290 | 567,382.28 158,000,000.00 96.02% 6,540,861.53 3.98%
1
2
8.2
1,013,560.77 0.6160%
100
8.3
>100
0
100
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2018

89

2017 £ 12 A 13 H

464,106,738.16

215,418,370.10

43,752.49

50,921,261.06

164,540,861.53
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2018

810

10.1

10.2

2018 4 3

10.3

10.4

10.5

10.6

10.7
10.7.1

N

101,307,100.13

63.30%

93,626.69

63.12%

N

58,744,390.92

36.70%

54,708.20

36.88%

2 -
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2018

10.7.2
8,513,050.00 51.54%648,800,000.00 43.40% -
8,004,287.99 48.46%846,000,000.00 56.60% -
10.8
1 2018 2
2017
2 2018 5
3 2018 10
4 2018 10
5 2018 19
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