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811

6.4

7.1
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7.6

7.7

7.8

7.9
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8.1
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10.2
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10.7
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2005 7 1
491,369,367.04
2.2
300 > 65%+
><35%
2.3
021-50509888-8206 010-66060069
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2.4

www.scfund.com.cn

2.5

279

51




2018

83
31
3.1.1 (018 1 1 -2018 6 30 )
-53,553,655.20
-64,146,241.16
-0.1184
-18.55%
-15.91%
3.1.2 (2018 6 30 )
-210,724,314.39
-0.4289
280,645,052.65
0.571
3.13 (2018 6 30 )
-42.90%
1
2
3
3.2
3.2.1
-8.20% 2.11% | -4.86% 0.83% ~3.34% 1.28%
-14.65% 1.72% | -6.11% 0.74% -8.54% 0.98%
-15.91% 1.72% | -7.63% 0.75% -8.28% 0.97%
-19.24% 1.41% | -2.47% 0.62% ~16.77% 0.79%
-42.90% 1.34% | -13.99% 0.97% -28.91% 0.37%

300 ><65%+
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84

4.1
41.1
2004 8 27 [2004]32 s 2004
2 1 279
913100007664967591
70%  30%
2018 6 30 676.03
292.19 294.61 89.23
134 28 63 43
2015
2017
7 * 2017
* 2017 *
2016 * 2016
* LOF
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2018

4.1.2

2017

6

21

15

2013 3
2017 6 21
2018
2 27
2018 4 19

2013 8 1 2015
2 6

2013 8
1 2005 2 6

2013

8 13 2015 2

2014 3 19
2015 4 14

11

51




2018

4.2

4.3
4.3.1

4.3.2

4.4
4.4.1

12

51

GDP

10%



2018

4.4.2
0.571 -15.91%
-7.63%

4.5

4.6
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2018

4.7

4.8

14

51



2018

5.1

5.2

5.3

2018

1

1

2018

85

6

30

15
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2018

86
6.1
2018 6 30
2018 6 30 2017 12 31
6.4.7.1 25,969, 854.26 63,711,128.43
579,293.14 947,063.95
304,501.52 665,406.73
6.4.7.2 254,490, 180.10 495,554,709.70
254,490, 180.10 445,794,709.70
- 49,760,000.00
6.4.7.3 - -
6.4.7.4 _ _
6.4.7.5 4,551.21 98,815.01
69,204.89 26,822.99
6.4.7.6 - -
281,417,585.12 561,003,946.81
2018 6 30 2017 12 31
6.4.7.3 - -
- 26,357,257.22
85,571.27 418,009.42
60,404.79 113,225.21
6.4.7.7 490,181.75 709,584.94

16

51




2018

6.4.7.8 136,374.66 75,000.00
772,532.47 27,673,076.79
6.4.7.9 491,369,367.04 784,930,730.72
6.4.7.10 -210,724,314.39 -251,599,860.70
280,645,052.65 533,330,870.02
281,417,585.12 561,003,946.81
2018 6 30 0.571 491,369,367.04
6.2
2018 1 1 2018 6 30
2018 1 1 2017 1 1
2018 6 30 2017 6 30
-61,896,682.30 -25,409,821.49
1. 260,000.35 910,763.40
6.4.7.11 109,387.45 592,678.96
150,612.90 225,808.17
- 92,276.27
2. “e.r -51,821,309.60 -39,998,650.62
6.4.7.12 -53,170,097.27 -41,931,552.54
6.4.7.13 - 104,807.59
6.4.7.13.2 - -
6.4.7.14 - -
6.4.7.15 1,348,787.67 1,828,094.33
3. “€-7716.4.7.16
-10,592,585.96 13,655,515.60
4. “_,, - -
5. €7 6.4.7.17 257,212.91 22,550.13
2,249,558.86 3,025,137.40
6.4.10.2.1 - -
6.4.10.2.2 425,534.67 579,311.62

17

51




2018

3 6.4.10.2.3 - -
4 6.4.7.18 1,665,845.87 2,281,049.44
5 - -
6 - -
7 6.4.7.19 158,178.32 164,776.34

B -64,146,241.16 -28,434,958.89
B -64,146,241.16 ~28,434,958.89
6.3
2018 1 1 2018 6 30
2018 1 1 2018 6 30
784,930,730.72 -251,599,860.70 533,330,870.02
- -64,146,241.16 -64,146,241.16
. -293,561,363.68 105,021,787.47 | -188,539,576.21
21,789,918.70 -7,993,579.15 13,796,339.55
-315,351,282.38 113,015,366.62 | -202,335,915.76
491,369,367.04 -210,724,314.39 280,645,052.65
2017 1 1 2017 6 30

18
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2018

665,274,670.10

-165,359,607.89

499,915,062.21

-28,434,958.89

-28,434,958.89

-43,351,713.61

11,703,448.40

-31,648,265.21

3,121,567.28

-854,732.74

2,266,834.54

-46,473,280.89

12,558,181.14

-33,915,099.75

621,922,956.49

-182,091,118.38

439,831,838.11

6.1 6.4

6.4
6.4.1

2015

7 1

19

[2015]764

51

1,509,002,981.31
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6.4.3
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6.4.5.3
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300

XBRL
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2008 4 24
3%o 1%o

2008 9 19

[2005]103

[2016]36

2006 5 1

[2016]46

[2016]70

[2016]140

[2017]56
2018 1 1

cc >3 3%

2018 1

[2017]90
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2018 1 1
2018
2017 12 31
2017
2017
3.
[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%

1 25%

22

20%
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2018

[2015]101
2015 9 8
6.4.7
6.4.7.1
2018 6 30
25,969,854.26
1 -
1-3 -
3 -
25,969,854.26
6.4.7.2
2018 6 30
272,694,046.86 254,490,180.10 -18,203,866.76
272,694,046.86 254,490,180.10 -18,203,866.76
6.4.7.3

23

51




2018

6.4.7 .4
6.4.7.4.1
6.4.7.4.2
6.4.7.5
2018 6 30
4,193.19
234.63
123.39
4,551.21
6.4.7.6
6.4.7.7
2018 6 30
490,181.75
490,181.75
6.4.7.8
2018 6 30
5.64

24 51



2018

136,369.02

136,374.66
6.4.7.9
2018 1 1 2018 6 30
784,930,730.72 784,930,730.72
21,789,918.70 21,789,918.70
( " -315,351,282.38 -315,351,282.38
- / - -
/ - -
( " - -
491,369,367.04 491,369,367.04
6.4.7.10
-223,300,333.84 -28,299,526.86 -251,599,860.70
-53,553,655.20 -10,592,585.96 -64,146,241.16
90,925,298.71 14,096,488.76 105,021,787.47
-7,378,313.52 -615,265.63 -7,993,579.15
98,303,612.23 14,711,754.39 113,015,366.62
-185,928,690.33 ~24,795,624.06 -210,724,314.39
6.4.7.11
2018 1 1 2018 6 30
96,954.56
8,088.35
4,344.54

109,387.45

25

51




2018

6.4.7.12

6.4.7.12.1
2018 1 1 2018 6 30
596,687,931.16
649,858,028.43
-53,170,097.27
6.4.7.13
6.4.7.13.1
2018 1 1 2018 6 30
50,000,000.00
49,766,550.00
233,450.00
6.4.7.13.2
6.4.7.14
6.4.7.14.1
6.4.7.14.2
6.4.7.15

2018 1 1 2018 6 30

1,348,787.67

1,348,787.67

26

51




2018

6.4.7.16

2018 1 1 2018 6 30

1. -10,592,585.96
- -10,599,135.96
- 6,550.00
2. -
3. -
-10,592,585.96
6.4.7.17
2018 1 1 2018 6 30
256,716.50
496.41
257,212.91
6.4.7.18
2018 1 1 2018 6 30
1,665,845.87
1,665,845.87
6.4.7.19

2018 1 1 2018 6 30

37,191.88

99,177.14

3,159.30

620.00

27
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2018

18,030.00
158,178.32
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
218,286,325.76 20.50% 154,485,213.70 10.10%
6.4.10.1.2
2018 1 1 2018 6 30 2017 1 1 2017 6 30

28
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2018

- - 15,504,335.61 100.00%
6.4.10.1.3
6.4.10.1.4
6.4.10.1.5
2018 1 1 2018 6 30
198,924.47 20.41% 0.00 0.00%
2017 1 1 2017 6 30
143,727.45 10.17% 33,508.00 4.87%
6.4.10.2
6.4.10.2.1
2018 1 1 2018 6
2017 1 1 2017 6 30
30
; 1,705,944.00
1.50%
H E>1.50%-=
H

29

51
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6.4.10.2.2

2018 1 1

2018 6 30

2017 1 1

2017 6 30

425,534.67

579,311.62

H E>=<0.25%=
H

E

6.4.10.2.3

6.4.10.3

6.4.10.4

6.4.10.4.1

6.4.10.4.2

0.25%
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2018

6.4.10.5

2018 1 1 2018

6 30 2017

1 1 2017 6 30

25,969,854.26

96,954.56

70,181,068.87

579,816.94

6.4.10.6

6.4.11

6.4.12 2018 6 30

6.4.12.1 /

6.4.12.2

2018

002431 5.95 -
30

4,099,222

30,395,754.78

24,390,370.90 -

6.4.12.3

6.4.12.3.1
2018 6 30

6.4.12.3.2
2018 6 30
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2018

6.4.13

6.4.13.1

6.4.13.2

10%

10%
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2018

6.4.13.2.1

2018 6 30 2017 12 31
A-1 - -
A-1 _ -
- 49,760,000.00
- 49,760,000.00
6.4.13.3
6.4.13.3.1
6.4.12
6.4.13.4
6.4.13.4.1

33 51



2018

6.4.13.4.1.1

1-3 3
1 1-5
2018 6 30 -1
25,969, 85426 - -| 25,969,854.26
579,293.14 - - 579,293.14
304,501.52 - - 304,501.52
- -[254,490,180.102254,490,180. 10
i - 4,551.21 4,551.21]
- - 69,204.89 69,204.89
26,853,648.92 -1254,563,936.20281,417,585.12
- - 85,571.27 85,571.27
- - 60,404.79 60,404.79
- - 490,181.75  490,181.75
- - 136,374.66|  136,374.66
- 4 772,532.471  772,532.47
26,853,648.92 -[253,791,403.73280, 645, 052.65
1-3 3
1 1-5
2017 12 31 -1

63,711,128.43 - -| 63,711,128.43
947,063.95 - - 947,063.95
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2018

665,406.73 - - 665,406.73
49,760,000.00 -1445,794,709.70495,554,709.70
- - 98,815.01 98,815.01
- - 26,822.99 26,822.99
115,083,599.11 -445,920,347.70561,003,946.81
- -| 26,357,257.22 26,357,257.22
- - 418,009.42 418,009.42
- - 113,225.21] 113,225.21
- - 709,584.94 709,584.94
- - 75,000.00 75,000.00
- -| 27,673,076.79 27,673,076.79
115,083,599.11 -418,247,270.91533,330,870.02
6.4.13.4.1.2
25
2017 12 31
2018 6 30
25 6,784.63
25 -6,767.66
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2018

6.4.13.4.2
6.4.13.4.3
6.4.13.4.3.1
2018 6 30 2017 12 31
%
%
254,490,180.10 90.68 445,794 ,709.70 83.59
254,490,180.10 90.68 445,794 ,709.70 83.59
0%-95%
80%
5%
5%
6.4.13.4.3.2
beta
2018 2017 12
30 31
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2018

1%

-3,872,901.73

-5,514,641.20

5%

-19,364,508.63

-27,573,205.98

10%

-38,729,017.27

-55,146,411.96

6.4.14

37

51




2018

87
7.1
%

1 254,490,180.10 90.43
254,490,180.10 90.43
2 - -
3 - -
4 - _
5 - -
26,549,147_40 9.43
378,257.62 0.13
281,417,585.12 100.00

7.2

7.2.1

()
A - -
B - -
C 188,194,443.32 67.06
D - -
E 24,390,370.90 8.69
F 41,905,365.88 14.93
G - -
H - -

olZ|I=2|rr | XN|G

38
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2018

mw| oV |O| O

254,490,180.10 90.68
7.2.2
7.3
1 300476 1,864,735 28,716,919.00 10.23
2 601799 441,056 26,414 ,843.84 9.41
3 002589 1,922,929 26,228,751.56 9.35
4 002431 4,099,222 24,390,370.90 8.69
5 002632 2,715,658 24,386,608 .84 8.69
6 002430 1,663,900 23,843,687.00 8.50
7 603688 1,715,574 23,057,314.56 8.22
8 002341 1,654,000 21,981,660.00 7.83
9 300296 1,330,663 17,138,939.44 6.11
10 300232 1,723,903 17,032,161.64 6.07
11 002640 1,043,716 15,676,614.32 5.59
12 300470 119,700 5,622,309.00 2.00
7.4
7.4.1 2%
1 300476 35,261,678.25 6.61
2 002589 32,473,142.19 6.09
3 002431 30,395,754.78 5.70
4 600522 30,064,669.00 5.64
5 300388 28,825,517.92 5.40
6 002430 27,452,168.53 5.15
7 601799 26,959,340.00 5.05
8 603688 25,921,406.66 4.86
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2018

9 002632 25,587,923.30 4.80
10 002202 23,825,808.06 4.47
11 300296 23,649,636.30 4.43
12 002217 23,043,713.04 4.32
13 002341 22,912,138.00 4.30
14 002376 22,259,429.53 4.17
15 600183 17,714,724.00 3.32
16 300199 16,373,364.00 3.07
17 002717 13,112,882.61 2.46
18 002648 9,810,421.00 1.84
19 002773 9,159,533.20 1.72
20 300168 6,066,355.00 1.14
7.4.2 2% 20

1 002217 56,842,020.31 10.66
2 002043 37,529,279.40 7.04
3 002449 37,063,177.67 6.95
4 603338 35,194,683.30 6.60
5 002531 34,053,867.97 6.39
6 002185 33,837,184.93 6.34
7 002635 32,606,359.19 6.11
8 002583 32,151,220.86 6.03
9 603228 28,001,777.31 5.25
10 300388 27,888,453.72 5.23
11 600522 25,995,137.43 4.87
12 300308 24,588,233.24 4.61
13 002202 22,256,120.23 4.17
14 002376 21,263,739.15 3.99
15 002773 20,202,941.40 3.79
16 002640 19,513,409.89 3.66
17 300232 17,313,285.99 3.25
18 600183 17,154,091.24 3.22

40
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2018

19

300199

15,487,907.65 2.90

20

002717

13,491,260.10 2.53

7.4.3

469,152,634.79

596,687,931.16

7.5

7.6

7.7

7.8

7.9

7.10

7.10.1

7.10.2

7.11
7.11.1

7.11.2

41
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2018

7.11.3

7.12

7.12.1

7.12.2

7.12.3

O O N|O|O |~ W |IN|PF

~
[ury
N

7.12.5

%

1

002431

24,390,370.90

8.69

7.12.6

42
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304,501.52

378,257.62




2018

8.1
()
10,223 48,065.09 642,388.49 0.13% 490,726,978.55 | 99.87%
8.2
13,122.59 0.0027%
8.3
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2018

89

2005 7H1H 1,509,002,981.31

784,930,730.72

21,789,918.70

315,351,282.38

491,369,367.04
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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

2 218,286,325.76 20.50% 198,924 .47 20.41%
1 183,834,815.16 17.27%  167,528.42 17.19%
2/ 148,822,671.64 13.98%  138,596.95 14.22%
2/108,659,073.25 10.21% 99,021.76 10.16%
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2018

2/108,192,940.15 10.16% 98,842.39 10.14%
1 105,504,557.15 9.91% 96,146.54 9.86%
2| 83,842,381.29 7.87% 76,405.87 7.84%
1 54,446,911.16 5.11% 50,706.88 5.20%
1 48,546,535.35 4.56% 44,240.55 4.54%
1 4,613,677.00 0.43% 4,296.62 0.44%
1 - - - -
1 - - - -
1 - - - -
2 - - - -
2 - - - -
1 - - - -
1 - - - -
1 - - - -
1 - - - -
1 - - - -
4 - - - -
1 - - - -
2 - - - -
2 - - - -
1 - - - -
1 - - - -
2 - - - -
2 - - - -
1 - - - -
1 - - - -
1 - - - -
2 2
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2018

10.7.2

10.8
1 2018 2
2017

2 2018 10
3 2018 10
4 2017 4 2018 19
5 2018 31
6 2018 31
7 2018 5

8 2018 5

9 2018 6

47
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2018

10 2018 14
11 2018 26
12 2018 30
13 2018 30
14 2018 30
15 2017 2018 31
16 2018 3
17 2018 3
18 2018 11
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2018

19 2018 11
20 2018 14
21 2018 1 2018 19
22 2018 18
23 2018 11
24 2018 15
25 2018 22
26 2018 22
27 2018 30
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2018

811

11.1 20%

20%

11.2
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812

12.1

12.2

12.3
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