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1.1
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81
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30
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1.2
81

82

83

84

85

86

11

1.2

2.1

2.2

2.3

24
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3.1

3.2

4.1

4.2

4.3

4.4

4.5

4.6

4.7
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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
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812

11.2

121

12.2

12.3
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82

2.1
000531
2014 3 19
251,652,050.11
2.2
300 > 65%+ ><35%
2.3

021-50509888-8206

010-66060069

Ivhui@scfund.com.cn

tgxxpl@abchina.com

021-50509666/400-821-0588

95599

021-50509888-8211

010-66060069

279

69

279

F9

28
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2018

200135

100031

2.4

www.scfund.com.cn

2.5

279
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83
3.1
3.1.1 (018 1 1 -2018 6 30 )
6,845,608.00
-16,085,395.36
-0.1078
-7.57%
3.95%
3.1.2 (2018 6 30 )
6,475,543.07
0.0257
331,315,333.52
1.317
3.1.3 (2018 6 30 )
31.70%
1
2
3
3.2
3.2.1
~6.66% 2.10% |  -4.86% 0.83% ~1.80% 1.27%
-13.13% 1.65% |  -6.11% 0.74% -7.02% 0.91%
3.95% 1.55% |  -7.63% 0.75% 11.58% 0.80%
19.73% 1.22% | -2.47% 0.62% 22.20% 0.60%
1.54% 1.82% | -13.99% 0.97% 15.53% 0.85%
31.70% 1.62% |  43.79% 1.01% ~12.09% 0.61%
= 300 <650+ > 35
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84

4.1
4.1.1
2004 8 27
2 1
913100007664967591
70%  30%
2018 6 30
292.19 29461
134 28
2015
- *
* 2017
2016
* LOF
4.1.2

[2004]32

676.03

2017

, 2004

279

89.23

43

2017

2016

2018 2 27 |-

15

10

53
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2013 3

2017 6 21

2018

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

2014

6

14

2018

3

3

2010 7 2010
12

2011 1

11

53




2018

2012 7

2012 7
2015 2 6
2015 5 29
2015 12

30 2017 4 19

2013 12
24 2018 2 27

2014 6
14 2018 3 3

2016

5

10

2018

3

3

10

2007 7 2009
11
2009 11

2018 2 27

2016 5 10
3 3

2018

12

53




2018

4.2

4.3
4.3.1

4.3.2

4.4
4.4.1

13

53

GDP

10%



2018

4.4.2
1.317 3.95%
-7.63%

4.5

4.6

14 53



2018

4.7

4.8

15

53



2018

5.1

5.2

5.3

2018

1

1

2018

85

6

30

16

53



2018

86
6.1
2018 6 30
2018 6 30 2017 12 31

6.4.7.1 19,661,820.27 9,095,045.56
631,595.83 507,671.08

165,669.14 85,859.37

6.4.7.2 313,505,398.58 131,529,319.37
313,505,398.58 131,529,319.37

6.4.7.3 - -
6.4.7.4 - -
6.4.7.5 4,940.96 2,804.90
447,340.96 29,372.85

6.4.7.6 - -
334,416,765.74 141,250,073.13

2018 6 30 2017 12 31

6.4.7.3 - -
2,022,826.44 6,056.47

386,350.72 186,133.60

64,391.79 31,022.26

6.4.7.7 481,081.55 149,249.74

17

53




2018

6.4.7.8 146,781.72 50,004.53
3,101,432.22 422,466.60
6.4.7.9 251,652,050.11 111,150,152.20
6.4.7.10 79,663,283.41 29,677,454.33
331,315,333.52 140,827,606.53
334,416,765.74 141,250,073.13
2018 6 30 1.317 251,652,050.11
6.2
2018 1 1 2018 6 30
2018 1 1 2017 1 1
2018 6 30 2017 6 30
-12,529,944 .34 9,615,189.72
1. 96,661.60 60,135.55
6.4.7.11 96,661.60 60,135.55
2. “e.7 9,353,155.29 7,714,106.22
6.4.7.12 7,691,364.80 5,701,753.17
6.4.7.13 - -
6.4.7.13.2 - -
6.4.7.14 - -
6.4.7.15 1,661,790.49 2,012,353.05
3. “©-77 6.4.7.16
-22,931,003.36 1,837,445.36
5. €7 6.4.7.17 951,242.13 3,502.59
3,555,451.02 1,992,824.97
6.4.10.2.1 1,542,924 .87 1,002,618.01
6.4.10.2.2 257,154.15 167,102.97
6.4.10.2.3 - -

18

53




2018

4 6.4.7.18 1,589,698.73 644,717.76
5 - -
6 - -
7 6.4.7.19 165,673.27 178,386.23

B -16,085,395.36 7,622,364.75
B -16,085,395.36 7,622,364.75
6.3

2018 1

1 2018 6 30

2018

1

1 2018 6

30

111,150,152.20

29,677,454.33

140,827,606.53

-16,085,395.36

-16,085,395.36

140,501,897.91

66,071,224.44

206,573,122.35

337,100,262.82

147,993,387.23

485,093,650.05

-196,598,364.91

-81,922,162.79

-278,520,527.70

251,652,050.11

79,663,283.41

331,315,333.52

2017

1

1 2017 6

30

19

53




2018

33,599,831.51

1,851,656.95

35,451,488.46

7,622,364.75

7,622,364.75

110,207,622.00

4,911,395.67

115,119,017.67

113,701,917.68

5,119,166.14

118,821,083.82

-3,494,295.68

-207,770.47

-3,702,066.15

143,807,453.51

14,385,417.37

158,192,870.88

6.1 6.4

6.4
6.4.1

2014 3 19

= 300

6.4.2

[2014]61

>< 65%+

20

776,778,645.84

><35%




2018

6.4.3

2018

6.4.4

6.4.5

6.4.5.1

6.4.5.2

6.4.5.3

6.4.6

XBRL 3 <

3%o 1%o

[2005]103

21 53

2008 4 24

20086 9 19

2018

6

30



2018

[2016]36

2016 5 1

[2016]46

[2016]70

[2016]140

[2017]56

2018 1 1

[2017]90

2018 1 1

2017

2017

22

3%

2018

12 31

2017

53

2018

1

1



2018

2004

6.4.7

6.4.7.1

1

1

25%

[2004]78

[2005]103

[2008]1

[2005]103

[2008]132

2008 10 9

[2012]85
2013 1 1
1 1
1 1 50%

20%

[2015]101

2015 9 8
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2018 6 30
19,661,820.27
1 -
1-3 -
3 -
19,661,820.27
6.4.7.2
2018 6 30
333,636,583.22 313,505,398.58 -20,131,184.64
333,636,583.22 313,505,398.58 -20,131,184.64
6.4.7.3
/
6.4.7.4
6.4.7.4.1
6.4.7.4.2
6.4.7.5

24

53




2018

2018

6

30

4,617.97

0.07

67.14

4,940.96

6.4.7.6

6.4.7.7

2018

6

30

481,081.55

481,081.55

6.4.7.8

2018

6

30

2,971.79

143,809.93

146,781.72

6.4.7.9

2018 1 1 2018

6

30

111,150,152.20

111,150,152.20

337,100,262.82

337,100,262.82

-196,598,364.91

-196,598,364.91

25 53



2018

251,652,050.11

251,652,050.11

6.4.7.10
-7,634,058.02 37,311,512.35 29,677,454.33
6,845,608.00 -22,931,003.36 -16,085,395.36
7,263,993.09 58,807,231.35 66,071,224.44
18,165,614.82 129,827,772.41 147,993,387.23
-10,901,621.73 -71,020,541.06 -81,922,162.79
6,475,543.07 73,187,740.34 79,663,283.41
6.4.7.11
2018 1 1 2018 6 30
83,481.85
8,372.46
4,807.29
96,661.60
6.4.7.12
6.4.7.12.1 e

2018 1 1 2018

6 30

462,557,537.63

454,866,172.83

7,691,364.80

26

53




2018

6.4.7.13
6.4.7.13.1
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

1,661,790.49

1,661,790.49
6.4.7.16

2018 1 1 2018 6 30

1. -22,931,003.36
- -22,931,003.36
2_ -
3. -

-22,931,003.36

27

53




2018

6.4.7.17

2018 1 1 2018 6 30
948,591.34
2,650.79
951,242.13
6.4.7.18
2018 1 1 2018 6 30
1,589,698.73
1,589,698.73
6.4.7.19
2018 1 1 2018 6 30
24,795.19
119,014.74
3,833.34
18,030.00
165,673.27
6.4.8
6.4.8.1
6.4.8.2
6.4.9
6.4.9.1

6.4.9.2

28

53




2018

6.4.10

6.4.10.1

6.4.10.1.1

6.4.10.1.2

6.4.10.1.3

6.4.10.1.4

6.4.10.1.5

6.4.10.2

6.4.10.2.1

2018 1 1 2018 6
30

2017 1 1

2017 6 30

1,542,924 .87

1,002,618.01

320,354.26

52,620.95

H E>1.5%—+

H

E

1.5%

29 53
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6.4.10.2.2
2018 1 1 2018 6 30 2017 1 1 2017 6 30
257,154 .15 167,102.97
0.25%
H E>=<0.25%—+
H
E
5
6.4.10.2.3
6.4.10.3 (
)
6.4.10.4
6.4.10.4.1
2018 1 1 2018 6 (2017 1 1 2017 6 30
30
2014
3 19 - -

15,491,092.18

15,491,092.18

30

53




2018

/ 15,491,092.18 -
0.00 15,491,092.18
0.0000% 10.7700%
/ /
6.4.10.4.2
6.4.10.5
2018 1 1 2018 6 30 2017 1 1 2017 6 30
19,661,820.27 83,481.85 17,332,938.99 55,600.09
6.4.10.6
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

31 53




2018

6.4.13

6.4.13.1

6.4.13.2

10%

10%

32 53



2018

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
1-3 3
1-5 5
2018 6 30 -1

33

53




2018

19,661,820.27 - - 19,661,820.27
631,595.83 - - 631,595.83
165,669.14 - - 165,669.14
- -[313,505,398.58313,505,398.58
- - 4,940.96 4,940.96
- - 447,340.96 447,340.96
20,459,085.24 -1313,957,680.50[334,416,765.74
- -| 2,022,826.44 2,022,826.44
- - 386,350.72 386,350.72
- - 64,391.79 64,391.79
- - 481,081.55 481,081.55
- - 146,781.72 146,781.72
- -l 3,101,432.22 3,101,432.22
20,459,085.24 -310,856,248.28331,315,333.52
1-3 3
1 1-5
2017 12 31 -1

9,095,045.56 - -l 9,095,045.56
507,671.08 - - 507,671.08
85,859.37 - - 85,859.37
- -1131,529,319.37|131,529,319.37
- - 2,804.90 2,804.90
20,098.53 - 9,274.32 29,372.85

34
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2018

9,708,674.54 - - -

131,541,398.59(141,250,073.

6,056.47, 6,056.

186,133.60 186,133.

31,022.26 31,022.

149,249.74 149,249.

50,004.53 50,004.

422,466.60 422,466.

9,708,674.54 - - -

131,118,931.99(140,827,606.

6.4.13.4.1.2

2018 6 30 (2017 12 31 )
(2017 12 31 )

6.4.13.4.2

6.4.13.4.3

6.4.13.4.3.1

35 53



2018

2018 6 30 12 31
%
%
- 313,505,398.58 94.62 131,529,319.37 93.40
313,505,398.58 9462 131,529,319.37 93.40
95%
5%
5%
6.4.13.4.3.2
beta
2018 6 2017 12
30 31
1 1% -4,804,072.34 -1,816,816.95
2. 5% -24.,020,361.68 -9,084,084.76
3. 10% -48,040,723.36 -18,168,169.52
6.4.14

36 53




2018

87
7.1
%

1 313,505,398.58 93.75
313,505,398.58 93.75
2 - -
3 - -
4 - _
5 - -
20,293,416.10 6.07
617,951.06 0.18
334,416,765.74 100.00

7.2

7.2.1

()
A - -
B - -
C 243,080,083.62 73.37
D - -
E 24,653,740.02 7.44
F 45,771,574.94 13.82
G - -
H - -
I - -
J - -
K - -
L - -
M - -
N - -
0 - -

37
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2018

mw| oV |O| O

313,505,398.58 94.62
7.2.2
7.3
1 300476 2,139,673 32,950,964.20 9.95
2 601799 523,055 31,325,763.95 9.45
3 002341 2,221,300 29,521,077.00 8.91
4 002589 2,156,141 29,409,763.24 8.88
5 002430 2,000,623 28,668,927.59 8.65
6 002632 2,951,950 26,508,511.00 8.00
7 603688 1,934,350 25,997,664.00 7.85
8 603359 1,140,321 24,653,740.02 7.44
9 002832 605,640 22,408,680.00 6.76
10 300296 1,399,295 18,022,919.60 5.44
11 300232 1,751,431 17,304,138.28 5.22
12 002640 1,089,335 16,361,811.70 4.94
13 300470 213,400 10,023,398.00 3.03
14 002892 11,000 348,040.00 0.11
7.4
7.4.1 2% 20
1 300476 34,384,655.49 24.42
2 002430 32,978,568.46 23.42
3 300232 32,507,742.34 23.08
4 002589 32,046,304.36 22.76
5 603688 28,989,189.68 20.58
6 002341 28,837,156.65 20.48

38 53




2018

7 300296 28,774,307.32 20.43
8 601799 28,476,663.64 20.22
9 603359 27,582,826.89 19.59
10 002632 27,203,390.00 19.32
11 002640 25,798,372.38 18.32
12 002217 25,519,451.96 18.12
13 002202 24,636,406.08 17.49
14 002832 22,912,235.92 16.27
15 002376 22,493,899.47 15.97
16 002310 20,412,563.26 1449
17 002531 16,407,001.00 11.65
18 002043 14,938,496.03 10.61
19 600522 14,862,132.83 10.55
20 002127 9,942,178.69 7.06
21 300470 9,888,566.18 7.02
22 300199 9,484,771.28 6.74
23 002717 9,317,589.80 6.62
24 002035 9,087,295.32 6.45
25 000651 9,080,281.00 6.45
26 603338 8,652,250.00 6.14
27 000418 8,425,311.68 5.98
28 000915 7,503,204.16 5.33
29 002327 7,119,321.32 5.06
30 600612 7,117,995.00 5.05
31 000963 7,117,184.75 5.05
32 600708 7,116,616.70 5.05
33 600755 7,116,047.70 5.05
34 002002 7,113,450.60 5.05
35 000018 7,109,761.00 5.05
36 002431 6,367,651.27 4.52
37 000910 6,096,788.00 4.33
38 002648 5,690,247.00 4.04
39 601155 5,398,206.00 3.83

39

53




7.4.2 2% 20

1 002217 24,637,621.02 17.49
2 002202 22,884,957.35 16.25
3 002376 22,124,765.46 15.71
4 002310 20,017,512.82 14.21
5 000651 19,858,257.62 14.10
6 002035 19,396,537.93 13.77
7 002531 15,378,470.17 10.92
8 600522 14,243,382.38 10.11
9 002043 13,693,398.04 9.72
10 000333 12,287,250.70 8.73
11 600755 11,596,913.78 8.23
12 002127 10,599,522.99 7.53
13 000036 10,175,694.12 7.23
14 002713 9,851,483.00 7.00
15 002717 9,710,664 .60 6.90
16 300199 9,052,958.98 6.43
17 000921 9,041,861.97 6.42
18 600104 8,758,693.68 6.22
19 300232 8,586,958.03 6.10
20 000666 8,489,717.89 6.03
21 603338 8,427,699.40 5.98
22 000418 8,379,749.17 5.95
23 600383 8,129,230.20 5.77
24 601225 7,609,911.37 5.40
25 600153 7,575,761.50 5.38
26 000915 7,533,596.85 5.35
27 600340 7,487,664.95 5.32
28 002327 7,365,890.36 5.23
29 600612 7,324,541.00 5.20
30 600708 7,308,445.94 5.19
31 000963 6,973,855.00 4.95
32 600380 6,786,514.38 4.82
33 600657 6,752,063.73 4.79

40

53




2018

34 002002 6,676,499.10 4.74
35 000018 6,664,147.23 4.73
36 300296 6,497,726.31 4.61
37 002431 6,375,461.00 4.53
38 000910 6,268,755.00 4.45
39 600309 6,266,290.00 4.45
40 600641 6,102,509.20 4.33
41 600507 5,883,707.00 4.18
42 601155 5,838,278.95 4.15
43 600690 5,591,201.09 3.97
44 002648 5,497,433.07 3.90
45 600688 5,373,996.00 3.82
46 002640 4,981,063.00 3.54
7.4.3
659,773,255.40
462,557,537.63
7.5
7.6
7.7
7.8

7.9

41
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2018

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

165,669.14

4,940.96

447,340.96

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

617,951.06

42
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2018

7.12.4

7.12.5

7.12.6
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2018

88
8.1
()
14,086 17,865.40 146,065,792.32 58.04% 105,586,257.79 | 41.96%
8.2
1,653.20 0.0007%
8.3
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2018

89

2014 % 3 A 19 H

776,778,645.84

111,150,152.20

337,100,262.82

196,598,364.91

251,652,050.11

45
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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/ 667,531,967.86 59.53% 612,787.57 59.63%

1 144,000,445.24 12.84%  131,227.61 12.77%

2| 95,972,869.89 8.56% 87,460.18 8.51%

1 91,230,519.83 8.14% 83,139.14 8.09%
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2018

1 59,195,907.70 5.28% 53,945.38 5.25%
1 26,922,596.98 2.40% 25,072.71 2.44%
2| 19,813,644.64 1.77% 18,453.49 1.80%
1 16,738,478.70 1.49% 15,588.69 1.52%
1 - - - -
1 - - - -
2 - - - -
1 - - - -
1 - - - -
1 - - - -
2 - - - -
1 - - - -
1 - - - -
1 - - - -
1 - - - -
1 - - - -
1 - - - -
4 - - - -
1 - - - -
2 - - - -
1 - - - -
2 - - - -
2 - - - -
1 - - - -
1 - - - -
2 - - - -
2 - - - -
2
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10.7.2

10.8

1 2017 2018 1 2
2 2018 1 10
3 2018 1 10
4 2017 4 2018 1 19
5 2018 1 31
6 2018 1 31
7 2018 1 31
8 2018 2 5
9 2018 2 5
10 2018 2 6
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2018

11 2018 2 9
12 2018 2 13
13 2018 2 27
14 2018 3 3
15 2018 3 7
16 2018 3 26
17 2018 3 30
18 2018 3 30
19 2018 3 30
20 2017 2018 3 31
21 2018 4 3
22 2018 4 3
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2018

23 2018 4 11
24 2018 4 11
25 2018 4 14
26 2018 4 17
27 2018 1 2018 4 19
28 2018 5 2

29 2018 5 18
30 2018 6 11
31 2018 6 22
32 2018 6 22
33 2018 6 30
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811

11.1 20%
20%
20180209
1 |- 0.00 | 11,167,163.40 - 11,167,163.40 | 4.44%
20180301
20180206
2 |- 15,491,092.18 - 15,491,092.18 0.00 | 0.00%
20180306
20180619
3 |- 0.00 | 64,445,066.30 - | 64,445,066.30 | 25.61%
20180630
20180101
4 |- 79,441,031.16 -179,441,031.16 0.00 | 0.00%
20180208
1.
1
2
2
2.
60 200
5000
3.
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11.2
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812

12.1

12.2

12.3
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