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811

6.4
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812
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580009
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2017

2.3

021-50509888-8308 95559
xuj@scfund.com.cn luzj@bankcomm.com
021-50509666/400-821-0588 95559
021-50509888-8211 021-62701216
188
279
188
279
200135 200120

2.4

www.scfund.com.cn

2.5
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2017

83
31
3.1.1 (017 1 1 -2017 6 30 )
12,173,137.38
27,248,781.18
0.1259
12.49%
13.34%
3.1.2 (2017 6 30 )
17,410,821.58
0.0794
236,599,259.19
1.079
3.13 (2017 6 30 )
69.86%
1
2
3 2013 1 30
3.2
3.2.1
4.05% 0.43% 3.350 0.41% 0.70% 0.02%
7.04% 0.40% 3.31% 0.38% 3.73% 0.02%
13.34% 0.38% 5.62% 0.35% 7.72% 0.03%
6.73% 0.48% 8.36% 0.41% -1.63% 0.07%
43.34% 1.75% | 42.70% 1.05% 0.64% 0.70%
69.86% 1.60% |  23.20% 0.97% 46.66% 0.63%
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2017

3.2.2

161.49%
143.54%
125.60%
107.66%
B9.72%
T1.77%
53.83%
35.80%
17.94%
0.00%

-17.94%

=60%>< 300 +40%><

K St A0 T AL AR S [l 300 e 48t L AR R T VA i 4 1) Dy S 35 0k L P

2013-01-30

2013-04-20
2013-07-09

=60%><

2013-09-27
2015-01-20
2015-04-10
2015-06-29
2015-09-17
2015-12-06
2016-02-24
201a-05-14
201&-08-02
2017-01-09
2017-03-30
2017-08-18

2013-12-16
2014-03-0G
2014-05-25
2014-08-13
2014-11-01
2018-10-21

|— e 00 B B PP M B — ol D O M

2013 1 30

300 +40%><




2017

84
4.1
41.1
2004 8 27
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913100007664967591
70%  30%
2017
180.62 305.81
88
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2.44%
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734.06

25
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2017

4.1.2

2009 7 2010 12
2011 1
2015 5 12 7 2015 5 12
2015 5 29
2015
5 29
1
2
4.2
4.3
4.3.1
1
2

11 52



2017

4.3.2

4.4

4.4.1

3%

4.4.2
1.079 1.659

13.34% 5.62%

4.5

12 52

95%

%



2017

4.6

4.7

13

52

10%



2017

4.8

85

5.1

2017

5.2

2017

5.3

2017

14

52



2017

86
6.1
2017 6 30
2017 6 30 2016 12 31
6.4.7.1 5,429,577.97 13,021,669.00
191,850.87 1,549,030.97
114,320.50 163,908.52
6.4.7.2 195,686,577.46 82,346,021.82
135,912,753.06 82,346,021.82
59,773,824.40 -
6.4.7.3 - -
6.4.7.4 34,000,000.00 -
206,381.43 16,614,493.63
6.4.7.5 1,458,082.47 10,200.66
- 497.02
6.4.7.6 - -
237,086,790.70 113,705,821.62
2017 6 30 2016 12 31
6.4.7.3 - -
4,277.70 38,295.73
286,255.16 143,682.35
47,709.19 23,947.05
6.4.7.7 79,853.45 822,340.98

15

52




2017

6.4.7.8 69,436.01 90,144.33
487,531.51 1,118,410.44
6.4.7.9 219,188,437.61 118,304,634.00
6.4.7.10 17,410,821.58 -5,717,222.82
236,599,259.19 112,587,411.18
237,086,790.70 113,705,821.62
2017 6 30 1.079 219,188,437.61
6.2
2017 1 1 2017 6 30
2017 1 1 2016 1 1
2017 6 30 2016 6 30
29,559,454.31 -5,172,735.06
1. 1,822,137.56 497,781.85
6.4.7.11 37,453.44 108,396.44
1,708,988.44 18.11
75,695.68 389,367.30
2. <c.7> 12,657,741.73 -6,002,890.91
6.4.7.12 11,008,799.43 -6,013,350.72
6.4.7.13 -93,405.87 -16,403.11
6.4.7.13.2 - -
6.4.7.14 - _
6.4.7.15 1,742,348.17 26,862.92
1 6.4.7.16
e s 15,075,643.80 330,775.41
2 “_”
3 <77 1 6.4.7.17
3,931.22 1,598.59

16

52




2017

2,310,673.13 1,015,983.88
1 6.4.10.2.1 1,614,253.19 418,882.50
2 6.4.10.2.2 269,042.25 69,813.75
3 6.4.10.2.3 - -
4 6.4.7.19 260,090.75 451,060.81
5 87,990.77 -
87,990.77 -
6 6.4.7.20 79,296.17 76,226.82
B 27.248,781.18 -6,188,718.94
B 27,248,781.18 -6,188,718.94

6.3

2017 1 1 2017 6 30
2017 1 2017 6

118,304,634.00

-5,717,222.82

112,587,411.18

27,248,781.18

27,248,781.18

100,883,803.61

-4,120,736.78

96,763,066.83

104,106,984._81

-4,058,497.97

100,048,486.84

-3,223,181.20

-62,238.81

-3,285,420.01

219,188,437.61

17,410,821.58

236,599,259.19

17

52




2017

2016

1

1 2016 6

30

17,315,234.24

17,651,245.90

34,966,480.14

-6,188,718.94

-6,188,718.94

1,651,180,885.62

973,788,931.52

2,624,969,817.14

1,662,021,258.55

980,590,804.16

2,642,612,062.71

-10,840,372.93

-6,801,872.64

-17,642,245.57

-967,727,749.48

-967,727,749.48

1,668,496,119.86

17,523,709.00

1,686,019,828.86

6.1 6.4

6.4

6.4.1

2013 1 30

[2012]1035

18

52

464,106,738.16
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30%-80%
80%
20%-70%

3%

6.4.2

XBRL 3 <

6.4.3

6.4.4

6.4.5

6.4.5.1

6.4.5.2

6.4.5.3

19

52

)

5%



2017

6.4.6

3%o

2004 1 1

2016

2017 7 1

1%o

[2005]103

[2004]78

[2016]36

5 1

[2016]46

[2016]70

[2016]140

[2017]2

20 52

2008

2008

4

9

24

19



2017

2018

2004 1 1

2017 7 1
[2017]56
1 1
[2004]78
[2005]103
[2008]1
[2005]103
[2008]132
2008 10 9
[2012]85
2013 1 1
1 1
1 1 1 50%
250 20%
[2015]101

21 52



2017

2015 9 8

6.4.7
6.4.7.1
2017
5,429,577.97
1-3 -
5,429,577.97
6.4.7.2
2017 6 30

120,288,252.24

135,912,753.06

15,624,500.82

50,253,356.58 49,760,824.40 -492,532.18
9,994,000.00 10,013,000.00 19,000.00
60,247,356.58 59,773,824.40 -473,532.18

180,535,608.82

195,686,577.46

15,150,968.64

6.4.7.3

22

52




2017

6.4.7.4

6.4.7.4.1
2017 6 30
34,000,000.00 -
34,000,000.00 -
6.4.7.4.2
6.4.7.5
2017 6 30
954.99
77.76
1,471,050.49
-14,047.12
46.35
1,458,082 .47
6.4.7.6
6.4.7.7
2017 6 30
79,853.45

79,853.45

23

52



2017

6.4.7.8
2017 6 30
9.84
24,795.19
44,630.98
69,436.01
6.4.7.9
2017 1 1 2017 6 30
118,304,634.00 118,304,634.00
104,106,984.81 104,106,984.81
« " -3,223,181.20 -3,223,181.20
- / - -
/ - -
( " - -
219,188,437.61 219,188,437.61
1
2
6.4.7.10

33,940,369.46

-39,657,592.28

-5,717,222.82

12,173,137.38

15,075,643.80

27,248,781.18

28,873,505.54

-32,994,242 .32

-4,120,736.78

29,861,122.11

-33,919,620.08

-4,058,497.97

-987,616.57

925,377.76

-62,238.81

74,987,012.38

-57,576,190.80

17,410,821.58

24

52




2017

6.4.7.11

2017 1 1 2017 6 30

27,847.55

8,210.60

1,395.29

37,453.44

6.4.7.12
6.4.7.12.1 e
2017 1 1 2017 6 30
77,468,148.17
66,459,348.74
11,008,799.43
6.4.7.13
6.4.7.13.1 e
2017 1 1 2017 6 30
49,308,199.89
48,085,585.05
1,316,020.71
-93,405.87
6.4.7.13.2

25 52



2017

6.4.7.14

6.4.7.14.1 e
6.4.7.14.2 e
6.4.7.15
2017 1 1 2017 6 30
1,742,348.17
1,742,348.17
6.4.7.16
2017 1 1 2017 6 30
1. 15,075,643.80
— 15,549,175.98
- -473,532.18
2. -
3. -
15,075,643.80
6.4.7.17

2017 1 1 2017 6 30
3,925.75
5.47

3,931.22

26 52




2017

6.4.7.18

2017 1 1 2017 6 30

259,765.75

325.00

260,090.75

6.4.7.19
2017 1 1 2017 6 30
24,795.19
44,630.98
770.00
100.00
9,000.00
79,296.17
6.4.8
6.4.8.1
6.4.8.2
6.4.9
6.4.9.1

6.4.9.2

27

52



2017

6.4.10

6.4.10.1
6.4.10.1.1
2017 1 1 2017 6 30 2016 1 1 2016 6 30
93,563,943.35 52.17% 237,733,456.25 80.14%
6.4.10.1.2
2017 1 1 2017 6 30 2016 1 1 2016 6 30
64,687,900.56 94.18% 565,947.00 50.73%
6.4.10.1.3
2017 1 1 2017 6 30 2016 1 1 2016 6 30

28

52




2017

414,300,000.00 43.11% - -
6.4.10.1.4
6.4.10.1.5
2017 1 1 2017 6 30
85,915.44 51.84% 296.88 0.37%
2016 1 1 2016 6 30
217,588.90 79.90% 43,710.43 70.83%
1
2 1%o
6.4.10.2
6.4.10.2.1
2017 1 1 2017 6
2016 1 1 2016 6 30
30
1,614,253.19 418,882.50
24,102.46 25,473.89

29

52




2017

1.5%

X 1.5% /
6.4.10.2.2
2017 1 1 2017 6 30 2016 1 1 2016 6 30
269,042 .25 69,813.75
0.25%
X 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
2017 1 1 2017 6 30 2006 1 1 2016 6 30
5,429,577.97 27,847.55 1,084,829,153.01 99,162.56

30 52




2017

6.4.10.6

6.4.11
6.4.12 2017 6 30
6.4.12.1 /
6.4.12.1.1
2017
002879 2017 7 18.02| 18.02 1,313 23,660.26|23,660.26
6 5 7
2017 2017
603305 6 30 7 11.26] 11.26 1,351 15,212.26|15,212.26
10
2017 2017
300670 6 26 7 10.93] 10.93 1,259 13,760.87|13,760.87
3
2017 2017
300672 6 30 7 8.48 8.48 1,257 10,659.36(10,659.36
12
2017 2017
603331 6 27 7 9.63 9.63 999 9,620.37 9,620.37
5
2017 2017
300671 6 27 7 8.11 8.11 942 7,639.62 7,639.62
5
2017 2017
603617 6 23 7 8.93 8.93 832 7,429.76| 7,429.76
3

31

52




2017

6.4.12.2

2017 2017
5 7

601919 5.35 5.89
17 26

499,967

2,895,347.93

2,674,823.45

6.4.12.3

6.4.12.3.1

6.4.12.3.2

6.4.13

6.4.13.1

32

52




2017

6.4.13.2

6.4.13.3

10%

33 52



2017

10%
6.4.12
40%

( )

6.4.13.4

6.4.13.4.1

6.4.13.4.1.1

2017 6 301 1-3 3 -1 |15

5,429,577.97

5,429,577.97

191,850.87 - - - - 191,850.87
114,320.50 - - - - 114,320.50
878,200.00[7,991,200.0050,904,424.40 -1135,912,753.06/195,686,577.46

34 52



2017

34,000,000.00

34,000,000.

00

206,381.

43

206,381.

43

1,458,082.

47,

1,458,082.

47,

40,613,949.34

7,991,200.00

50,904,424 .40

137,577,216.

96

237,086,790.

70

4,277.

70

4,277.

70

286,255.

16

286,255.

16

47,709.

19

47,709.

19

79,853.

45

79,853.

45

69,436.

01

69,436.

01

487,531.

51

487,531.

51

40,613,949.34

7,991,200.00

50,904,424 .40

137,089,685.

45

236,599,259.

19

2016
31

12

1-3

1-5

13,021,669.00

13,021,669.

00

1,549,030.97|

1,549,030.

97

163,908.52

163,908.

52

82,346,021.

82

82,346,021.

82

16,614,493.

63

16,614,493.

63

35 52



2017

- - - - 10,200.66 10,200.66

- - - - 497.02 497.02
14,734,608.49 - - -1 98,971,213.13]113,705,821.62
- - - - 38,295.73 38,295.73

- - - - 143,682.35 143,682.35

- - - - 23,947.05 23,947.05

- - - - 822,340.98 822,340.98

- - - - 90,144.33 90,144.33

- - - - 1,118,410.44 1,118,410.44
14,734,608.49 - - -1 97,852,802.69112,587,411.18

6.4.13.4.1.2
25
2016 12 31
2017 6 30
25 47,005.97 -
25 -46,850.06 -
36 52




2017

6.4.13.4.2
6.4.13.4.3
6.4.13.4.3.1
2017 6 30 2016 12 31
%
%
- 135,912,753.06 57.44 82,346,021.82 73.14
135,912,753.06 57.44 82,346,021.82 73.14
30%-80%
80%
20 70%
5% 3%
6.4.13.4.3.2
beta
2017 6 2016 12
30 31
1% -2,082,073.48 -1,594,913.27
5% -10,410,367.40 -7,974,566.33

37 52




2017

10%

-20,820,734.81

-15,949,132.67

2017  beta 0.88 2016 1.42
6.4.14
87
7.1
%
1 135,912,753.06 57.33
135,912,753.06 57.33
2 59,773,824 .40 25.21
59,773,824 .40 25.21
3 - -
4 - -
5 34,000,000.00 14.34
5,621,428.84 2.37
1,778,784.40 0.75
237,086,790.70 100.00
7.2
7.2.1
()
A - -
B 4,684 ,225.60 1.98
C 64,684 ,055.28 27.34
D 8,377,600.00 3.54
9,382,900.00 3.97
20,736,523.45 8.76

38 52




2017

1 7,639.62 0.00
J 15,776,200.00 6.67
K - -
L 4,001,400.00 1.69
M - -
N 3,343,990.50 1.41
0 - -
P - -
Q - -
R 4,918,218.61 2.08
S - -
135,912,753.06 57.44
7.2.2
7.3
1 600900 350,000 5,383,000.00 2.28
2 000429 630,000 5,380,200.00 2.27
3 600276 103,200 5,220,888.00 2.21
4 601318 100,000 4,961,000.00 2.10
5 600028 789,920 4,684,225.60 1.98
6 000895 180,000 4,275,000.00 1.81
7 000581 160,000 4,144,000.00 1.75
8 600138 190,000 4,001,400.00 1.69
9 002563 470,000 3,985,600.00 1.68
10 600030 230,000 3,914,600.00 1.65
11 000333 90,000 3,873,600.00 1.64
12 600036 160,000 3,825,600.00 1.62
13 600519 8,000 3,774,800.00 1.60
14 601607 130,000 3,754,400.00 1.59

39 52




2017

15 600004 200,000 3,692,000.00 1.56
16 000028 45,000 3,640,500.00 1.54
17 000828 300,000 3,600,000.00 1.52
18 000063 150,000 3,561,000.00 1.51
19 002003 335,000 3,500,750.00 1.48
20 600196 110,000 3,408,900.00 1.44
21 600054 195,555 3,343,990.50 1.41
22 002008 95,000 3,290,800.00 1.39
23 600887 150,000 3,238,500.00 1.37
24 600038 70,000 3,203,900.00 1.35
25 002389 150,000 3,159,000.00 1.34
26 601939 500,000 3,075,000.00 1.30
27 300144 144,959 3,025,294.33 1.28
28 000601 420,000 2,994,600.00 1.27
29 000661 23,000 2,969,530.00 1.26
30 603160 28,000 2,808,400.00 1.19
31 601333 600,000 2,712,000.00 1.15
32 000022 90,000 2,677,500.00 1.13
33 601919 499,967 2,674,823.45 1.13
34 000338 200,000 2,640,000.00 1.12
35 002415 80,000 2,584,000.00 1.09
36 300003 115,000 2,542,650.00 1.07
37 002821 30,000 2,189,100.00 0.93
38 000963 40,000 1,988,000.00 0.84
39 002343 49,998 1,892,924.28 0.80
40 603801 1,406 47,522.80 0.02
41 603043 1,810 45,738.70 0.02
42 300666 2,276 43,448.84 0.02
43 603335 2,230 24,864.50 0.01
44 002879 1,313 23,660.26 0.01
45 002881 989 22,608.54 0.01
46 603938 1,246 20,932.80 0.01
47 603305 1,351 15,212.26 0.01
48 300669 841 14,650.22 0.01
49 300670 1,259 13,760.87 0.01
50 603286 890 13,528.00 0.01
51 300672 1,257 10,659.36 0.00
52 603331 999 9,620.37 0.00
53 300671 942 7,639.62 0.00

40 52




2017

54 603617 832 7,429.76 0.00
7.4

7.4.1 2% 20

1 000429 6,957,517.41 6.18
2 000063 5,089,647.68 4.52
3 002003 5,054,839.59 4.49
4 600030 3,682,145.00 3.27
5 002739 3,302,079.40 2.93
6 002389 3,301,908.00 2.93
7 601333 3,300,000.00 2.93
8 601939 3,155,000.00 2.80
9 000895 3,139,150.00 2.79
10 600004 3,126,526.00 2.78
11 300144 3,054,060.07 2.71
12 002294 3,045,517.20 2.71
13 600036 3,036,408.00 2.70
14 000333 3,035,982.00 2.70
15 600887 3,023,000.00 2.69
16 000601 2,996,726.00 2.66
17 603160 2,948,720.00 2.62
18 601919 2,895,347.93 2.57
19 000963 2,755,447.00 2.45
20 000661 2,647,464 .00 2.35
7.4.2 2% 20

52




2017

1 600660 5,608,172.00 4.98
2 000063 5,185,547.00 4.61
3 000963 5,113,476.38 4.54
4 002294 4,991,259.93 4.43
5 600452 4,241,810.70 3.77
6 002415 4,045,377.73 3.59
7 600562 3,613,978.48 3.21
8 600900 3,464,016.00 3.08
9 002739 3,131,630.06 2.78
10 600270 3,026,025.00 2.69
11 300408 3,020,415.00 2.68
12 000429 2,890,074.00 2.57
13 300271 2,760,504.98 2.45
14 600166 2,742,437.00 2.44
15 000639 2,666,031.12 2.37
16 300182 1,780,743.84 1.58
17 300568 1,725,307.00 1.53
18 600519 1,564,071.00 1.39
19 000895 1,545,835.00 1.37
20 002439 1,287,205.71 1.14
7.4.3

104,476,904.00

77,468,148.17
7.5

7,991,200.00

3.38

42

52




2017

3 3,991,600.00 1.69

3,991,600.00 1.69

4 37,778,024.40 15.97

5 10,013,000.00 4.23

6 - -

7 - -

8 - -

9 - -

10 59,773,824 .40 25.26
7.6

1 011759003 1/ 100,000 10,013,000.00 4.23

SCP001

2 112119 12 100,000 10,011,000.00 4.23

3 112129 12 100,000 10,003,000.00 4.23

4 122182 12 85,000 8,511,900.00 3.60

5 019546 16 18 80,000 7,991,200.00 3.38
7.7
7.8

7.9
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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

114,320.50

206,381.43

44

52




2017

4 1,458,082.47
5 -
6 -
7 -
8 -
9 1,778,784.40

7.12.4

7.12.5

7.12.6
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88
8.1
()
418 | 524,374.25 211,693,420.22 96.58% 7,495,017.39 3.42%
8.2
1,055,844.76 0.4817%
100
8.3
>100
0
100
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89

20135 1 A 30 H

464,106,738.16

118,304,634.00

104,106,984.81

3,223,181.20

219,188,437.61

10.1

810

10.2

10.3

10.4

10.5
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10.6

10.7

10.7.1
2 93,563,943.35 52.17% 85,915.44 51.84%
2| 78,145,760.26 43.58% 72,720.37 43.88%
1 7,624,035.96 4 _25% 7,100.07 4.28%
1 - - - -
2 - - - -

1

2
2 1

10.7.2
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2017

64,687,900.56 94.18%414,300,000.00f  43.11% -
3,998,202.74 5.82%482,020,000.000  50.15% -
- - 64,800,000.00 6.74% -

10.8

1 2017 1 3
2016

2 2017 1 4

3 2017 1 7

4 2017 1 20

5 2017 1 21
2016 4

6 2017 2 6

7 2017 2 20

8 2017 2 23

9 2017 3 6

10 2017 3 15
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11 2017 3 20
12 2017 3 27
2016
13 2017 3 31
14 2017 4 12
15 2017 4 12
16 2017 4 14
17 2017 4 14
18 2017 4 14
19 2017 4 24
20 2017 4 24
2017 1
21 2017 4 28
22 2017 5 12
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23 2017 5 26
24 2017 6 7
25 2017 6 9
26 2017 6 23
811
11.1 20%
20%
20170101-20170630 | 208,549,395.06 208,549,395.06 | 95.15
11.2

51 52




2017

812

12.1

12.2

12.3
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