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3.1
3.11 2006 2 3 (
2017 2015
)-2016 12 31
-14,815,086.23 3,289,060.68 -
-7,859,101.90 -3,292,977.50 -
-0.0250 -0.0141 -
-2.41% -1.34% -
-2.10% 4 _.90% -
3.1.2 2017 2016 2015
3,112,237.95 22,073,408.34 -
0.0268 0.0494 -
119,081,145.97 469,345,819.96 -
1.027 1.049 -
3.1.3 2017 2016 2015
2.70% 4._.90% -
1
2
3
3.2
3.2.1
0.69% 0.73% -3.87% 0.64% 4_.56% 0.09%
0.88% 0.68% 0.74% 0.62% 0.14% 0.06%
-2.10% 0.63% -1.32% 0.61% -0.78% 0.02%
2.70% 0.57% 6.02% 0.81% -3.32% -0.24%
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156 27 60
2015
2017
2017
2017 8.29% 83
2016
* LOF 2015
2014 * 2014
4.1.2
2016 7 7|- 7.5 2009 7

10

66




2017

2015 6

2015 7
2016 7
7
2016 10 18
2011 5
2012 05 03
2013 6 5
2016 2 3 100
2017 4 19 10
LOF
2016 6 3
2016 8
11
2012

10 27 2015 5
29

11

66




2017

2016 2 3
2017 4 19

2016 2
5 2017 4 19

4.2

4.3
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87
7.1
2017 12 31
2017 12 31 2016 12 31
74.7.1 10,558,756.09 55,035,900.82
1,345,735.14 1,950,291.98
590,726.83 440,400.08
7.4.7.2 76,200,327.28 314,551,959.01
66,174,327.28 314,551,959.01
10,026,000.00 -
7473 - -
7474 40,050,180.08 96,400,464.60
24,053.79 1,865,811.78
7475 319,707.21 42,572.76
5,976.20 -
7.4.7.6 - -
129,095,462.62 470,287,401.03
2017 12 31 2016 12 31
7473 - -
9,554,142.72 4,502.10
162,035.89 469,459.06
27,005.99 78,243.15
1477 203,173.14 229,359.80
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2017

7478 67,958.91 160,016.96
10,014,316.65 941,581.07
7479 115,968,908.02 447,272 ,411.62
7.4.7.10 3,112,237.95 22,073,408.34
119,081,145.97 469,345,819.96
129,095, 462.62 470,287,401.03
2017 12 31 1.027 115,968,908.02
7.2
2017 1 1 2017 12 31
2006 2 3 (
2017 1 1 N
2017 12 31
2016 12 31
3,124,965.36 2,840,333.33
1. 1,814,906.76 2,509,776.76
7.47.11 699,233.91 693,209.50
559,637.90 456,035.96
556,034.95 1,360,531.30
2. <<_>> -6,075,084.98 5,883,807.27
7.47.12 -8,176,046.37 5,782,014.48
7.4.7.13 216,361.32 -123,448.81
7.47.135 - -
7.4.7.14 - _
7.4.7.15 - -
7.4.7.16 1,884,600.07 225,241.60
3. << 77 7.4.7.17
6,955,984.33 -6,582,038.18
4, RS - -
5. <e_>> 7.4.7.18 429,159.25 1,028,787.48
10,984,067.26 6,133,310.83
7.4.10.2.1 4,917,222.65 3,329,156.07
7.410.2.2 819,537.08 554,859. 35
7.410.2.3 - -
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4 7.4.7.19 4,957,402.53 1,961,765.61
5 - -
6 7.4.7.20 289,905.00 287,529.80
B ~7,859,101.90 -3,292,977.50
B ~7,859,101.90 -3,292,977.50

7.3

2017 1 1 2017 12 31
2017 1 2017 12 31

447,272,411.62

22,073,408.34

469,345,819.96

-7,859,101.90

-7,859,101.90

-331,303,503.60

-11,102,068.49

-342,405,572.09

10,214,291.00

284,595.72

10,498,886.72

-341,517,794.60

-11,386,664.21

-352,904,458.81

115,968,908.02

3,112,237.95

119,081,145.97

2016 2 3 (
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6

12 31

211,164,009.95

211,164,009.95
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-3,292,977.50

-3,292,977.50

236,108,401.67

25,366,385.84

261,474,787.51

518,153,187.03

30,661,910.34

548,815,097.37

-282,044,785.36

-5,295,524.50

-287,340,309.86
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[2004]78
2004 1 1
[2005]103
[2008]1
4.
[2005]103
[2008]132
2008 10 9
[2012]85
2013 1 1
1 1
1 1 1 50%
250 20%
[2015]101
2015 9 8
1
7.4.7
7.4.7.1
2017 12 31 2016 12 31
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2017

10,558,756.09

55,035,900.82

1-3

10,558,756.09

55,035,900.82

7.4.7.2
2017 12 31
65,548,090.71 66,174,327.28 626,236.57
10,278,290.42 10,026,000.00 -252,290.42
10,278,290.42 10,026,000.00 -252,290.42
75,826,381.13 76,200,327.28 373,946.15
2016 12 31
321,133,997.19 314,551,959.01 -6,582,038.18
321,133,997.19 314,551,959.01 -6,582,038.18
7.4.7.3
/
7.4.7.4
7.4.7.4.1
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2017 12

31

40,050,180.08

40,050,180.08

2016 12

31

96,400,464.60

96,400,464.60

7.4.7.4.2
7.4.7.5
12 31 2016 12 31
7,349.69 24,872.70
605.50 877.60
236,975.34 -
74,510.80 16,624.26
0.08 -
265.80 198.20
319,707.21 42,572.76
7.4.7.6
7.4.7.7
12 31 2016 12 31
202,993.06 217,131.85
180.08 12,227.95
203,173.14 229,359.80
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2017 12 31 12 31
17,958.91 16.96
- 100,000.00
50,000.00 60,000.00
67,958.91 160,016.96
7.4.7.9
2017 1 1 2017 31
447,272,411.62 447,272,411.62
10,214,291.00 10,214,291.00
“e_z= -341,517,794.60 -341,517,794.60
- / - -
/ - -
115,968,908.02 115,968,908.02
1
2
7.4.7.10
35,778,682.97 -13,705,274.63 22,073,408.34
-14,815,086.23 6,955,984.33 -7,859,101.90
-13,669,922.80 2,567,854.31 -11,102,068.49
728,835.64 -444,239.92 284,595.72
-14,398,758.44 3,012,094.23 -11,386,664.21
7,293,673.94 -4,181,435.99 3,112,237.95
1
2
7.4.7.11
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2017 12 |2016 2 3 ( )
31 2016 12 31
624,934.37 468,661.52
- 66,888.89
65,302.31 149,042.07
8,997.23 8,617.02
699,233.91 693,209.50
7.4.7.12
7.4.7.12.1
2016 2 3 (
2017 1 1 2017
) 2016 12 31
12 31
3,105,752,690.41 1,149,350,474.92
3,113,928,736.78 1,143,568,460.44
-8,176,046.37 5,782,014.48
7.4.7.13
7.4.7.13.1
2016 2 3 (
2017 1 1 2017
) 2016 12 31
12 31
216,361.32 -123,448.81
216,361.32 -123,448.81
7.4.7.13.2
2016 2 3 (

2017 1 1 2017
12 31

) 2016 12 31
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14,806,570.40

23,092,066.63

14,323,570.57

22,125,495.87

266,638.51 1,090,019.57
216,361.32 -123,448.81
7.4.7.13.3
7.4.7.14
7.4.7.14.1 e
7.4.7.14.2 e
7.4.7.15
2017 1 1 2017 122016 2 3 ( )
31 2016 12 31
1,884,600.07 225,241.60
1,884,600.07 225,241.60
7.4.7.16
2017 1 1 2017 2016 2 3 (
12 31 ) 2016 12 31
1. 6,955,984.33 -6,582,038.18
—_— 7,208,274.75 -6,582,038.18
— -252,290.42 -
2. - -
3. - -

6,955,984.33

-6,582,038.18
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7.4.7.17

2017 1 1 2017 12 2016 2 3 ( )
31 2016 12 31
429,132.47 1,028,787.44
26.78 -
- 0.04
429,159.25 1,028,787.48
7.4.7.18
2017 1 1 2017 12 2016 2 3 (
31 ) 2016 12 31
4,956,918.53 1,961,765.61
484..00 -
4,957,402.53 1,961,765.61
7.4.7.19
2017 1 1 2017 206 2 3 (
12 31 ) 2016 12 31
50,000.00 60,000.00
200,000.00 200,000.00
3,005.00 9,129.80
900.00 400.00
36,000.00 18,000.00
289,905.00 287,529.80
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7.4.6
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< > [2017]1664
30%
7.4.10
7.4.10.1
7.4.10.1.1
2016 2 3 ( ) 2016 12
2017 1 1 2017 12 31
31
5,646,357,630.14|  94.79% 2,452,072,630.35 93.92%
7.4.10.1.2
2016 2 3 ( ) 2016
2017 1 1 2017 12 31
12 31
12,964,860.82|  100.00% 27,788,358.42]  100.00%
7.4.10.1.3
2016 2 3 ( ) 2016
2017 1 1 2017 12 31
12 31

38

66




2017

350,500,000.00 100.00%

5,233,500,000.00 100.00%

7.4.10.1.4
7.4.10.1.5
2017 1 1 2017 12 31
1,246,796.21 94.21% 136,414.78 67.20%
2016 2 3 ( ) 2016 12 31
545,270.15 93.93% 181,919.74 83.78%
7.4.10.2
7.4.10.2.1
2017 1 1 2017 12 | 2016 2 3 ( )
31 2016 12 31
4,917,222.65 3,329,156.07
21,976.31 68,522.01
1.50%
H=E><1.50%—=
H
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2017 1 1 2017 12 | 2016 2 3 ( )
31 2016 12 31

819,537.08 554,859.35
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7.4.10.4
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2017 1 1 2017 12 311|206 2 3 ( ) 2016
12 31
10,558,756.09 624,934.37 55,035,900.82 468,661.52
2017 65,302.31 (2016
149,042.07 ) 2017 1,345,735.14 (2016
1,950,291.98 )
7.4.10.6
7.4.10.7
7.4.11
7.4.12 2017 12 31
7.4.12.1 /
/
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2017 2018
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94
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000900
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.25
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002297

2017
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11.
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2018
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10.15

26,500
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00
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2017

52.

04

4,385

257,843.
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10
25

.15

2018

23,700

202,161.

00
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600328

2017

18

12.

59

2018

13.79

17,000

204,509.

00

214,030.
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000806

2017

18

10.

76

2018
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10.01

18,500

251,086.

00

199,060.

00

600666

2017

27

19.

27

9,760

180,194.

00

188,075.

20

002289

2017

17

11.

68

2018

11

12.85

10,750

133,803.

82

125,560.

00

002382

2017

24

12.

19

2018

13.41

9,262

106,539.

17

112,903.

78

300730

2017
12
25

41.

55

2018

45.71

821

6,863.
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2017

2017 2018
300104 4 3.9141 24 13.80 8,400 138,040.000 32,844.00

17

2017

12 2018

002919 28 35.26) 1 2 38.79 821 10,311.76] 28,948.46
7.4.12.3
7.4.12.3.1

2017 12 31
7.4.12.3.2

2017 12 31

7.4.13

7.4.13.1
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7.4.13.2

10%

10%

7.4.13.2.1
2017 12 31 2016 12 31
AAA _
AAA 10,026,000.00
10,026,000.00
7.4.13.3

7.4.13.3.1
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2017

7.4.12
7.4.13.4
7.4.13.4.1
7.4.13.4.1.1
1=3
2017 12 1 3 -1 1-5
31
10,558,756.09 - - - 10,558,756.09
1,345,735.14 - - - 1,345,735.14
590,726.83 - - - 590,726.83
- -10,026,000.00 66,174,327.28 76,200,327.28
40,050,180.08 - - - 40,050,180.08
- - - 24,053.79 24,053.79
- - - 319,707.21 319,707.21
- - - 5,976.20 5,976.20

45 66



2017

52,545,398.14

10,026,000.00

66,524,064.

48

129,095,462.

62

9,554,142.

72

9,554,142.

72

162,035.

89

162,035.

89

27,005.

99

27,005.

99

203,173.

14

203,173.

14

67,958.

91

67,958.

91

10,014,316.

65

10,014,316.

65

52,545,398.14

10,026,000.00

56,509,747.

83

119,081,145.

97

2016
31

12

1-3

1-5

55,035,900.82

55,035,900.

82

1,950,291.98

1,950,291.

98

440,400.08

440,400.

08

314,551,959.

01

314,551,959.

01

96,400,464.60

96,400,464.

60

1,865,811.

78

1,865,811.

78

42,572.

76

42,572.

76

153,827,057.48

316,460,343.

470,287,401.
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- - - - 4,502.10 4,502.10
- - - - 469,459.06 469,459.06
- - - - 78,243.15 78,243.15
- - - - 229,359.80 229,359.80
- - - - 160,016.96 160,016.96
- - - - 941,581.07 941,581.07
153,827,057.48 - - -315,518,762.48469,345,819.96
7.4.13.4.1.2
25
2016 12 31
2017 12 31
25 13,275.05 -
25 -13,226.66 -
7.4.13.4.2
7.4.13.4.3
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7.4.13.4.3.1
2017 31 12 31
%
%
- 66,174,327.28 55.57 314,551,959.01 67.02
66,174,327.28 55.57 314,551,959.01 67.02
0%—95%
5%
3%
5%
7.4.13.4.3.2
beta
2017 12 2016 12
31 31
1% -1,134,247.92 -1,175,241.93
5% -5,671,239.58 -5,876,209.67
10% -11,342,479.15 -11,752,419.33
7.4.14
7.4.14.1
7.4.14.1.1
7.4.14.1.2
7.4.14.1.2.1
2017 12 31

60,969,575.89
48

66
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32,844.00 2016 12 31
302,250,214.80 12,301,744 .21
7.4.14.1.2.2
7.4.14.1.2.3
32,844.00 0.00 32,844.00
7.4.14.2
7.4.14.3
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88
8.1
%

1 66,174,327.28 51.26
66,174,327.28 51.26
2 - -
3 10,026,000.00 7.77
10,026,000.00 7.77
4 - -
5 - -
6 40,050,180.08 31.02
11,904,491.23 9.22
940,464.03 0.73
129,095,462.62 100.00

8.2

8.2.1

A - -
C 46,119,210.45 38.73
D - -
E 168,036.00 0.14
F | -
G 6,339,676.88 5.32
H - -
1 66,956.55 0.06
J 11,845,672.00 9.95
K 1,406,580.00 1.18
L - -
M - -
N - -
0 - -

50 66



2017

w | |O | T

228,195.40 0.19
66,174,327.28 55.57
8.2.2
8.3

1 600702 134,000 6,252,440.00 5.25
2 600110 655,900 6,191,696.00 5.20
3 603328 431,415 6,190,805.25 5.20
4 600519 8,800 6,137,912.00 5.15
5 601336 86,600 6,079,320.00 5.11
6 600438 495,700 6,002,927.00 5.04
7 600029 503,014 5,995,926.88 5.04
8 603658 111,900 5,955,318.00 5.00
9 600585 202,017 5,925,158.61 4.98
10 601318 82,400 5,766,352.00 4.84
11 000006 A 142,800 1,406,580.00 1.18
12 300272 99,300 906,609.00 0.76
13 600309 12,600 478,044.00 0.40
14 300109 8,400 390,264.00 0.33
15 000900 55,000 343,750.00 0.29
16 002297 26,500 298,920.00 0.25
17 600074 | ST 26,900 265,503.00 0.22
18 002739 4,385 228,195.40 0.19
19 002470 23,700 216,855.00 0.18
20 600328 17,000 214,030.00 0.18
21 000806 18,500 199,060.00 0.17
22 600666 9,760 188,075.20 0.16
23 002504 *ST 26,800 168,036.00 0.14
24 002289 10,750 125,560.00 0.11
25 002382 9,262 112,903.78 0.09
26 002915 1,085 38,181.15 0.03
27 300730 821 34,112.55 0.03
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2017

28 300104 8,400 32,844.00 0.03
29 002919 821 28,948.46 0.02
8.4
8.4.1 2% 20
1 601318 16,012,552.92 3.41
2 601336 11,913,724.00 2.54
3 600585 11,803,494.38 2.51
4 600029 11,592,583.92 2.47
5 600519 11,104,763.60 2.37
6 600438 10,094,193.66 2.15
7 600990 10,035,453.04 2.14
8 600038 9,216,414.15 1.96
9 601688 8,964,454_00 1.91
10 600562 8,925,430.13 1.90
11 600110 8,748,707.68 1.86
12 002024 8,616,334.00 1.84
13 300003 8,444,805.55 1.80
14 000547 8,364,225.00 1.78
15 600893 8,072,087.14 1.72
16 601668 7,968,673.00 1.70
17 600435 7,946,072.00 1.69
18 600030 7,894,687.00 1.68
19 601288 7,648,235.00 1.63
20 300336 7,588,682.80 1.62
8.4.2 2% 20
1 600990 10,734,912.18 2.29
2 601318 10,429,417.36 2.22
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2017

3 601688 10,281,562.80 2.19
4 600562 9,881,652.90 2.11
5 600685 9,817,531.40 2.09
6 002024 9,507,555.76 2.03
7 600435 9,333,911.00 1.99
8 600038 9,032,447.96 1.92
9 300114 8,841,478.12 1.88
10 300003 8,639,331.88 1.84
11 601398 8,637,346.00 1.84
12 601668 8,595,878.00 1.83
13 600343 8,318,834.94 1.77
14 600030 8,306,969.00 1.77
15 000547 8,157,478.00 1.74
16 601601 8,137,617.72 1.73
17 601939 8,057,705.30 1.72
18 600893 7,880,819.22 1.68
19 601288 7,777,082.00 1.66
20 000661 7,602,822.50 1.62
8.4.3
2,858,253,492.70
3,105,752,690.41
8.5

1 - -
2 - -
3 - -
4 10,026,000.00 8.42
5 - -
6 - -
7 - -
8 - -
9 - -
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2017

10,026,000.00

8.42

112035

11

100,000

10,026,000.00

8.42

8.7

8.8

8.9

8.10
8.10.1

8.10.2

8.11
8.11.1

8.11.2

8.11.3

8.12

8.12.1

8.12.2
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2017

8.12.3

1 590,726.83
2 24,053.79
3 -
4 319,707.21
5 5,976.20
6 -
7 -
8 -
9 940,464.03

8.12.4

8.12.5

8.12.6
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2017

89
9.1
()

227 510,876.25 112,112,792.93 96.67% 3,856,115.09 3.33%

9.2
53,059.41 0.0458%

9.3
0~10
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2017

810

211,164,009.95
2016 £2 A3 H

447,272,411.62

10,214,291.00

341,517,794.60

115,968,908.02
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2017

811

11.1

11.2

1 2017 4 10

2 2017 12 27

11.3

11.4

11.5

2017 50000

11.6

11.7
11.7.1

N

5,646,357,630.14 94.79% 1,246,796.21 94.21%

2 299,285,859.20 5.02% 66,578.28 5.03%
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2017

2 - - - -
1 10,751,361.52 0.18% 10,012.70 0.76%
1
2
2 1
11.7.2
12,964,860.82 100.00%350,500,000.00  100.00% -
11.8
1
2016
2017 1 3
2
2016 4 2017 1 21
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2017

2017 2 23
2017 3 17
2016
2017 3 27
2017 4 12
2017 4 12
2017 4 14
2017 4 14
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2017

10
2017 4 19

11
2017 4 24

12
2017 1 2017 4 24

13
2017 6 7

14

2017

2017 7 1

15
2017 7 1

16
2017 7 1
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2017

17
2017 7 14

18
2017 2 2017 7 19

19
2017 7 19

20
2017 7 19

21
2017 7 31

22
2017 8 283
23 2017 8 25
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2017

2017
24
2017 9 15
25
2017 9 26
26
2017 3 2017 10 27
27
300104
2017 11 29
28
2017 12 18
29
2017 12 18
30
300104
2017 12 21
31
2017 12 28
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2017

32

2017 12 29
33

2017 12 29
34

2017 12 30
35

2017 12 30

64

66




2017

812

12.1 20%

20%
1 | 20170101-20170924 | 94,875,711.57 - - 0.00 | 0.00%
2 | 20170101-20170920 | 114,656,718.66 - - 0.00 | 0.00%
3 | 20170101-20171231 | 121,493,457.95 | 9,736,124.63 | 9,736,124.63 | 93,457,009.35 | 80.59%
1
2

2

60 200 5000

12.2
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2017

813

13.1

13.2

13.3

http //www.scfund.com.cn

021 50509666 / 400-821-0588
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66

2018

3

31



