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83
3.1
A c
3.1.1 (018 1 1 - 2018 (018 1 1 -
6 30 ) 2018 6 30 )
-2,526,565.36 -581,608.52
-2,345,327.51 -865,634.21
-0.0907 -0.0358
-9.22% -3.66%
-3.34% ~4.03%
3.1.2 (2018 6 30 )
-28,074.27 -816,111.72
-0.0297 -0.0370
917,922.58 21,247,217.34
0.9703 0.9630
3.1.3 (2018 6 30 )
-2.97% | -3.70%
1
2
3
3.2
3.2.1
A
0.92% |  0.3%%|  0.02% 0.14% ~0.94% 0.23%
-1.03% |  0.47%|  0.59% 0.17% ~1.62% 0.30%
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86
6.1
2018 6 30
2018 6 30 2017 12 31
6.4.7.1 882,186.17 50,793,494.56
423,491.84 -
50,876.97 -
6.4.7.2 18,686,981.58 19,998,000.00
18,686,981.58 19,998,000.00
6.4.7.3 - -
6.4.7.4 2,600,000.00 159,345,624 .88
1,497,102.22 -
6.4.7.5 180,079.14 1,123,948.31
3,196.41 20,000,000.00
6.4.7.6 - -
24,323,914.33 251,261,067.75
2018 6 30 2017 12 31
6.4.7.3 - -
2,059,983.81 -
- 82,223,471.26
12,765.75 226,906.55
1,823.66 32,415.26
6,987.25 108,823.67
6.4.7.7 17,479.12 959.44
229.26 -
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6.4.7.8 59,505.56 1.87
2,158,774.41 82,592,578.05
6.4.7.9 23,009,325.91 168,065,613.85
6.4.7.10 -844,185.99 602,875.85
22,165,139.92 168,668,489.70
24,323,914.33 251,261,067.75
2018 6 30 A 0.9703 945,996.85
C 0.9630 22,063,329.06
23,009,325.91
6.2
2018 1 1 2018 6 30
2018 1 1 2017 1 1 2017
2018 6 30 6 30
-2,626,362.11 -
1. 669,235.12 -
6.4.7.11 42,201.65 -
170,348.89 -
456,684.58 _
2. -3,229,381.88 -
6.4.7.12 -2,128,290.77 -
6.4.7.13 -1,114,394.11 -
6.4.7.13.3 - -
6.4.7.14 - -
6.4.7.15 13,303.00 -
3. 6.4.7.16
T -102,787.84 -
4. “_,’
5. 6.4.7.17 36,572.49 -
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584,599 .61 -
1 6.4.10.2.1 172,048.87 -
2 6.4.10.2.2 24.578.37 -
3 6.4.10.2.3 46,537.09 -
4 6.4.7.18 271,794.58 -
5 129.92 -
129.92 -
6 220.22 -
7 6.4.7.19 69,290.56 -
B ~3,210,961.72 .
B ~3,210,961.72 .
6.3
2018 1 1 2018 6 30
2018 1 1 2018 6
168,065,613.85 602,875.85 168,668,489.70

-3,210,961.72

-3,210,961.72

-145,056,287.94

1,763,899.88

-143,292,388.06

258,942.98

-5,889.56

253,053.42

-145,315,230.92

1,769,789.44

-143,545,441.48

23,009,325.91

-844,185.99

22,165,139.92
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2008 4 24
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1
1 1 50%
25 20%
[2015]101
2015 9 8
6.4.7
6.4.7.1
2018 6 30
882,186.17
1 -
1-3 -
3 -
882,186.17
6.4.7.2
2018 6 30
18,779,689.42 18,686,981.58 -92,707.84
18,779,689.42 18,686,981.58 -92,707.84
18,779,689.42 18,686,981.58 -92,707.84
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6.4.7.3 /

/
6.4.7 .4
6.4.7.4.1
2018 6 30
2,600,000.00 -
2,600,000.00 -
6.4.7.4.2
6.4.7.5
2018 6 30
61.29
171.54
179,825.70
20.61
180,079.14
6.4.7.6
6.4.7.7
2018 6 30
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17,479.12
17,479.12
6.4.7.8
29,752.78
29,752.78
59,505.56
6.4.7.9
A

2018 1 1 30
61,083,738.49 61,083,738.49
119,893.53 119,893.53
(" -60,257,635.17 -60,257,635.17
- / - -
/ - -
( II_II — —
945,996.85 945,996.85

c

2018 1 1 30
106,981,875.36 106,981,875.36
139,049.45 139,049.45
( " -85,057,595.75 -85,057,595.75
- / - -
/ - -
( II_II — —
22,063,329.06 22,063,329.06
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6.4.7.10
A
233,741.74 1,362.13 235,103.87
-2,526,565.36 181,237.85 -2,345,327.51
2,277,078.01 -194,928.64 2,082,149.37
-1,811.93 -107.69 -1,919.62
2,278,889.94 -194,820.95 2,084,068.99
-15,745.61 -12,328.66 -28,074.27
c
365,387.18 2,384.80 367,771.98
-581,608.52 -284,025.69 -865,634.21
-314,705.92 -3,543.57 -318,249.49
-2,298.20 -1,671.74 -3,969.94
-312,407.72 -1,871.83 -314,279.55
-530,927.26 -285,184.46 -816,111.72
6.4.7.11
2018 1 1 6 30
27,369.25
9,027.77
5,173.39
631.24
42,201.65
6.4.7.12

6.4.7.12.1
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2018 1 1 2018 6 30

87,992,747.31

90,121,038.08

-2,128,290.77

6.4.7.13
6.4.7.13.1
2018 1 1 2018 6 30
- -1,114,394.11
-1,114,394.11
6.4.7.13.2
2018 1 1 2018 6 30
108,583,836.74
108,613,896.34
1,084,334.51
-1,114,394.11
6.4.7.13.3
6.4.7.14
6.4.7.14.1

6.4.7.14.2
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6.4.7.15

2018 1 1 2018 6 30

13,303.00
13,303.00
6.4.7.16
2018 1 1 2018 6 30
1. -102,787.84
e -102,787.84
2_ -
3. -
-102,787.84
6.4.7.17
2018 1 1 2018 6 30
36,572.49
36,572.49
6.4.7.18

2018 1 1 2018 6 30

271,769.80

24.78

271,794.58
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6.4.7.19

2018 1 1 2018 6 30

29,752.78
29,752.78
485.00
300.00
9,000.00
69,290.56
6.4.8
6.4.8.1
6.4.8.2
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
178,113,785.39 100.00% - -
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6.4.10.1.2

2018 1 1 2018 6 30 2017 1 1 2017 6 30
192,463,534.41 100.00% - -
6.4.10.1.3
2018 1 1 2018 6 30
2017 1 1 2017 6 30
410,600,000.00 100.00% - -
6.4.10.1.4
6.4.10.1.5
2018 1 1 2018 6 30
164,557.01 100.00% 17,479.12 100.00%
2017 1 1 2017 6 30
6.4.10.2

6.4.10.2.1
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2018 1 1 2018 6 | 2017 1 1 2017 30
30
172,048.87 -
7,176.85 -
0.70%
H=E><0.70%—=
H
E
5
6.4.10.2.2
2018 1 1 2018 6 | 2017 1 1 2017 30
30
24,578.37 _
0.10%
H=E><0.10%—=
H
E
5
6.4.10.2.3

2018 1 1 2018 6 30
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€

- 4,264.34 4,264.34
- 42 ,006.68 42,006.68
- 0.02 0.02
- 46,271.04 46,271.04
A
C 0.40% C
H=E><0.40%—=
H C
E C
5
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
882,186.17 27,369.25 -

6.4.10.6
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6.4.10.7

6.4.11

6.4.12 2018 6 30

6.4.12.1 /

6.4.12.2

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
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6.4.13.2
10%
10%
6.4.13.2.1
6.4.13.2.2
2018 6 30 2017 12 31
AAA 4,156,722.10 -
AAA 3,670,071.68 -
10,860,187.80 19,998,000.00
18,686,981.58 19,998,000.00
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6.4.13.3

6.4.13.3.1

6.4.12

6.4.13.4

6.4.13.4.1

6.4.13.4.1.1

2018
30

6| 1

1-3

1-5

882,186.17

882,186.17|

423,491.84

423,491.84
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- - - - - 50,876.97 50,876.97
1,499,850.00 - 7,459,237.806,548,894.103,178,999.68 - 18,686,981.58
2,600,000.00 - - - - - 2,600,000.00

- - - - - 1,497,102.22 1,497,102.22

- - - - - 180,079.14 180,079.14

- - - - - 3,196.41 3,196.41
5,405,528.01 -l 7,459,237.806,548,894.103,178,999.68 1,731,254.74 24,323,914.33

- - - - -| 2,059,983.81 2,059,983.81

- - - - - 12,765.75 12,765.75

- - - - - 1,823.66) 1,823.66)

- - - - - 6,987.25 6,987.25

- - - - - 17,479.12 17,479.12

- - - - - 229.26 229.26

- - - - - 59,505.56 59,505.56

- - - - -| 2,158,774.41 2,158,774.41
5,405,528.01 -l 7,459,237.806,548,894.103,178,999.68 -427,519.67 22,165,139.92

2017
31

12

42

57



2018

1,350,746,912.233,311,000,000.00380,000,000.00 - -| 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 -1133,286,504.26| 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
- - - - 2,912,246.83 2,912,246.83
5,665,580,399.344,846,902,349.25380,000,000.00 -130,374,257.43 11,022,857,006.02
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6.4.13.4.1.2

25
2017 12 31
2018 6 30

25 95,403.24 1,057.44

25 -94,295.28 -1,054.84
6.4.13.4.2
6.4.13.4.3
6.4.13.4.3.1
2018 6 30
6.4.14
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2018

87

7.1
%
1 - -
2 18,686,981.58 76.83
18,686,981.58 76.83
3 - -
5 2,600,000.00 10.69
1,305,678.01 5.37
1,731,254.74 7.12
24,323,914.33 100.00
7.2
7.2.1
7.2.2
7.3
7.4
7.4.1 2% 20
1 601899 8,156,716.00 4.84
2 300136 4,346,645.20 2.58
3 601225 4,334,700.00 2.57
4 600188 3,917,496.84 2.32
5 300088 3,586,893.00 2.13
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2018

6 600688 3,496,954.00 2.07
7 000983 3,102,324.00 1.84
8 600606 2,875,702.00 1.70
9 601599 2,698,332.00 1.60
10 601699 2,565,499.80 1.52
11 601988 2,350,000.00 1.39
12 603103 2,100,600.00 1.25
13 600348 2,071,652.00 1.23
14 603588 2,050,200.00 1.22
15 601229 2,022,500.00 1.20
16 002466 2,003,956.00 1.19
17 601398 1,999,416.00 1.19
18 600028 1,999,380.00 1.19
19 002001 1,997,500.00 1.18
20 601628 1,997,150.00 1.18
7.4.2 2% 20

1 601899 7,397,190.00 4.39
2 300136 4,121,029.80 2.44
3 601225 4,054,090.00 2.40
4 600188 3,654,515.00 2.17
5 300088 3,552,985.00 2.11
6 600688 3,280,000.00 1.94
7 000983 3,209,751.50 1.90
8 600606 2,900,037.52 1.72
9 601599 2,659,674.00 1.58
10 601699 2,245,400.00 1.33
11 603588 2,208,950.00 1.31
12 601988 2,182,000.00 1.29
13 601398 2,148,507.24 1.27
14 600028 2,089,462.30 1.24
15 601628 2,077,049.00 1.23
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2018

16 603103 2,024,170.00 1.20
17 600348 2,006,204.00 1.19
18 601229 1,975,750.00 1.17
19 002001 1,973,046.32 1.17
20 002466 1,964,564.90 1.16
7.4.3
90,121,038.08
87,992,747.31
7.5
1 306,600.00 1.38
2 - -
3 10,553,587.80 47.61
10,553,587.80 47.61
4 3,750,527.10 16.92
5 - -
6 - -
7 4,076,266.68 18.39
8 - -
9 - -
10 18,686,981.58 84.31
7.6
1 018005 1701 74,310 7,459,237.80 33.65
2 108602 1704 26,000 2,596,100.00 11.71
3 122394 15 15,000 1,499,850.00 6.77
4 112358 16BOEOL 14,840 1,455,804.00 6.57
5 018006 1702 5,000 498,250.00 2.25
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7.7

7.8

7.9

7.10

7.10.1

7.10.2

7.10.3

7.11

7.11.1

7.11.2

7.11.3
1 50,876.97
2 1,497,102.22
3 -
4 180,079.14
5 3,196.41
6 -
7 -
8 -
9 1,731,254.74
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7.11.4

1 123002 406,840.00 1.84
2 123006 N 384,864.00 1.74
3 128015 376,272.00 1.70
4 110040 358,416.00 1.62
5 110039 288,060.00 1.30
6 128020 275,550.00 1.24
7 110032 184,110.00 0.83
8 110038 183,375.00 0.83
9 110042 N 157,725.00 0.71
10 110031 153,510.00 0.69
11 128021 139,410.00 0.63
12 128028 128,091.04 0.58
13 128027 114,890.00 0.52
14 127005 94,960.00 0.43
7.11.5

7.11.6
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88
8.1
()
57 | 16,596.44 0.00 0.00% 945,996.85 | 100.00%
163 | 135,357.85 | 19,946,145.41 90.40% 2,117,183.65 9.60%
220 | 104,587.85 | 19,946,145.41 86.69% 3,063,180.50 | 13.31%
2
8.2
A 3,284.25 0.3472%
c 10,388.70 0.0471%
13,672.95 0.0594%
8.3
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89

2017 £ 11 B 28 H

61,255,499.28

348,221,738.54

61,083,738.49

106,981,875.36

119,893.53

139,049.45

60,257,635.17

85,057,595.75

945,996.85

22,063,329.06
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810

10.1

10.2

2018 4 3

10.3

10.4

10.5

10.6

10.7
10.7.1

2/178,113,785.39

100.00%

164,557.01

100.00%

2 -

2 -
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2
10.7.2
192,463,534 .41 100.00%410,600,000.00 100.00% -

10.8

1 2017 2018 2

2 2018 10

3 2018 10

4 2018 27

5 2018 27

6 2018 5

53

57




2018

7 2018 5
8 2018 6
9 2018 30
10 2018 30
11 2018 3
12 2018 3
13 2018 11
14 2018 11
15 2018 14

54

57




2018

16 2018 19
2018 1

17 2018 18

18 2018 11

19 2018 22

20 2018 22

21 2018 30

55

57




2018

811

11.1 20%
20%
1 | 20180103-20180308 | 29,999,000.00 -129,999,000.00 0.00 0.00%
2 | 20180101-20180103 | 80,003,500.00 - | 80,003,500.00 0.00 0.00%
3 | 20180103-20180328 | 29,999,000.00 -1 29,999,000.00 0.00 0.00%
4 | 20180105-20180630 | 19,946,145.41 - -1 19,946,145.41 | 86.69%
1.
1
2
2
2.
60 200
5000
3.
4.

11.2

56

57




2018

812

12.1

12.2

12.3

http //www.scfund.com.cn

021 50509666 / 400-821-0588

57

57

2018

8

29



