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002561

002561

2016 6 3

4,842,592.23
2.2

65%>< 800 +35%><
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021-50509888-8206

025-58588217
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2.4

www.scfund.com.cn

2.5
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2018

83
3.1
2016 6 3 (
3.1.1 2018 2017
)-2016 12 31
-15,256,684.00 27,373,764.73 -541,903.27
-14,773,323.13 27,243,435.41 -910,556.93
~0.1106 0.1301 -0.0098
~11.69% 12.50% -0.98%
~11.13% 14.69% -2.60%
3.1.2 2018 2017 2016
-550,994.82 -572,981.39 -859,281.43
-0.1138 ~0.0032 -0.0261
4,291,597.41 177,471,650.16 32,039,641.26
0.886 0.997 0.974
3.13 2018 2017 2016
~0.76% 11.71% -2.60%
1
2
3
3.2
3.2.1
-3.06% 0.33% | -7.51% 1.07% 4.45%h -0.74%
-3.06% 0.26% |  -9.31% 0.96% 6. 250 -0.70%
-11.13% 0.58% | -16.12% 0.87% 4.99% -0.29%
-0.73% 0.50% |  -8.18% 0.66% 7.45% -0.16%
=65%>< 800 +350><
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15.40% |

3.08% |

0.00% 4

-3.08% 1

2064 207 20184
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3.3

10

2018 - - - -

2017 1.1890 | 21,110,553.30 43,443.74 21,153,997.04

2016 - - - -

1.1890 | 21,110,553.30 43,443.74 21,153,997.04
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2004 8 27
2 1
913100007664967591
70%  30%
2018
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12.59%
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2013 6 5
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6.1

86

2019

60469066_B24

6.2

2018 12

2018

31 2018

2018 12 31
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2019

3

27
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2018

87
7.1
2018 12 31
2018 12 31 2017 12 31
7.4.7.1 3,224,361.93 13,045,936.71
29,550.36 6,344,704.73
96,875.99 197,500.46
7.47.2 1,075,629.00 133,194,031.22
1,075,629.00 106,282,431.22
- 26,911,600.00
7.47.3 - -
7474 - 11,040,136.56
18,375.96 17,495,844.78
7475 838.19 617,841.98
99.85 44,748.40
7476 - -
4,445,731.28 181,980,744.84
2018 12 31 2017 12 31
7.47.3 - -
- 4,247,875.88
2,979.60 120,084.57
931.10 37,526.44
7477 223.17 53,607.79

20

66




2018

7478 150,000.00 50,000.00
154,133.87 4,509,094.68
7479 4,842,592.23 178,044,631.55
7.4.7.10 -550,994.82 -572,981.39
4,291,597.41 177,471,650.16
4,445,731.28 181,980,744.84
1 2018 12 31 0.886 4,842,592.23
7.2
2018 1 1 2018 12 31
2018 1 1 2017 1 1
2018 12 31 2017 12 31
-12,783,577.96 30,679,009.30
1. 1,786,453.55 3,023,593.45
7.47.11 316,494.99 237,683.42
436,409.18 754,570.22
1,033,549.38 2,031,339.81
2. <e_>> -15,158,953.59 27,697,570.06
7.4.7.12 -15,622,364.72 24,268,423.50
7.4.7.13 173,479.43 462,864.52
7.47.13 - -
7.4.7.14 - -
7.4.7.15 289,931.70 2,966,282.04
3. <<_>7 7.4.7.16
483,360.87 -130,329.32
4, cens - -
5. ce_>> 7.4.7.17 105,561.21 88,175.11
1,989,745.17 3,435,573.89
1 7.4.10.2.1 1,010,982.72 2,217,282.04
2 7.4.10.2.2 315,932.05 545,289.23
3 7.4.10.2.3 - -
4 7.4.7.18 394,956.79 376,102.62

21

66




2018

5 - -
6 473.61 -
7 7.47.19 267,400.00 296,900.00

B -14,773,323.13 27.243,435.41
B -14,773,323.13 27.243,435.41
7.3
2018 1 1 2018 12 31
2018 1 1 2018 12 31
178,044,631.55 -572,981.39 177,471,650.16
- -14,773,323.13 -14,773,323.13
-173,202,039.32 14,795,309.70 | -158,406,729.62
1,327,313.54 -60,875.07 1,266,438.47
-174,529,352.86 14,856,184.77 | -159,673,168.09
4,842 ,592.23 550,994 .82 4,291,597.41
2017 1 1 2017 12 31

32,898,922.69

-859,281.43

32,039,641.26

22

66




2018

27,243,435.41

27,243,435.41

145,145,708.86

-5,803,138.33

139,342,570.53

213,714,314.36

-1,112,009.86

212,602,304.50

-68,568,605.50

-4,691,128._47

-73,259,733.97

-21,153,997.04

-21,153,997.04

178,044,631.55

-572,981.39

177,471,650.16

7.1 7.4
7.4

7.4.1

(
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> [2016]198

)

65%>< 800
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254,749,688.49

+350% >
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7.4.4.11

7.4.5

7.4.5.1

7.4.5.2

7.4.5.3

7.4.6

10%

3%o 1%o

[2005]103

29 66

2008

2008

4

9

24

19
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2018

[2016]36

2006 5 1

[2016]46

[2016]70

[2016]140

[2017]56
2018 1 1

3% 2018 1 1

2011

2011

[2004]78

2004 1 1

[2005]103
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2018

[2008]1
5.
[2005]103
[2008]132
2008 10 9
[2012]85
2013 1 1
1 1
1 1 1 50%
1 250 20%
[2015]101
2015 9 8
1
7.4.7
7.4.7.1
2018 12 31 2017 12 31
3,224,361.93 13,045,936.71
1 - -
1-3 - -
3 - -
3,224,361.93 13,045,936.71

31

66




2018

7.4.7.2
2018 12 31
1,091,251.11 1,075,629.00 -15,622.11
1,091,251.11 1,075,629.00 -15,622.11
2017 12 31
106,682,304.06 106,282,431.22 -399,872.84
27,010,710.14 26,911,600.00 -99,110.14
27,010,710.14 26,911,600.00 -99,110.14
133,693,014.20 133,194,031.22 -498,982.98
7.4.7.3
7.4.7.4
7.4.7.4.1

2018 12 31

32

66




2018

2017 12

31

11,040,136.56

11,040,136.56

7.4.7.4.2
7.4.7.5
2018 12 31 2017 12 31
781.29 1,522.98
13.30 2,855.10
- 620,995.07
- -7,620.21
- 0.14
43.60 88.90
838.19 617,841.98
7.4.7.6
7.4.7.7
2018 12 31 2017 12 31
223.17 53,471.23
- 136.56
223.17 53,607.79
7.4.7.8
2018 12 31 2017 12 31

33 66



2018

50,000.00 50,000.00
100,000.00 -
150,000.00 50,000.00
7.4.7.9
2018 1 1 2018 12 31
178,044,631.55 178,044,631.55
1,327,313.54 1,327,313.54
“e_z= -174,529,352.86 -174,529,352.86
- / - -
/ - -
4,842,592.23 4,842,592.23
1
2
7.4.7.10
3,750,068.97 -4,323,050.36 -572,981.39
-15,256,684.00 483,360.87 -14,773,323.13
11,075,436.37 3,719,873.33 14,795,309.70
-33,767.89 -27,107.18 -60,875.07
11,109,204.26 3,746,980.51 14,856,184.77
-431,178.66 -119,816.16 -550,994.82
7.4.7.11
2018 1 1 2018 12 2017 1 1 2017 12 31
31

275,847.22

158,421.76

34
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2018

36,288.55 75,455.40
4,359.22 3,806.26
316,494.99 237,683.42
7.4.7.12
7.4.7.12.1
2018 1 1 2018 2017 1 1 2017,
12 31 12 31
261,128,599.88 221,408,909.60
276,750,964.60 197,140,486.10
-15,622,364.72 24,268,423.50
7.4.7.13
7.4.7.13.1
2018 1 1 2018 2017 1 1 2017
12 31 12 31
61,395,853.15 46,017,094.50
59,609,203.86 44,744,763.56
1,613,169.86 809,466.42
173,479.43 462,864 .52
7.4.7.13.2
7.4.7.14
7.4.7.14.1
7.4.7.14.2

35 66




2018

7.4.7.15
2018 1 1 2018 12| 2017 1 1 2017 12
31 31
289,931.70 2,966,282.04
289,931.70 2,966,282.04
7.4.7.16
2018 1 1 2018 2017 1 1 2017
12 31 12 31
1. 483,360.87 -130,329.32
— 384,250.73 -31,219.18
— 99,110.14 -99,110.14
2. - -
3. - -
483,360.87 -130,329.32
7.4.7.17
2018 1 1 2018 12 2017 1 1 2017 12 31
31
105,558.84 88,095.23
2.37 79.88
105,561.21 88,175.11
7.4.7.18
2018 1 1 2018 12 2017 1 1 2017 12
31 31
394,956.79 375,877.62
- 225.00

36 66




2018

394,956.79 376,102.62
7.4.7.19
2018 1 1 2018 2017 1 1 2017 12
12 31 31
50,000.00 50,000.00
180,000.00 160,000.00
1,200.00 10,700.00
200.00 200.00
36,000.00 36,000.00
- 40,000.00
267,400.00 296,900.00
7.4.8
7.4.8.1
7.4.8.2
7.4.9
7.4.10
7.4.10.1
7.4.10.1.1
2018 1 2018 12 31 2017 1 1 2017 12 31
431,794,752.72 100.00% 497,859,184.78 100.00%

37 66




2018

7.4.10.1.2
2018 1 1 2018 12 31 2017 1 1 2017 12 31
59,210,257.01 100.00% 42,565,588.20 100.00%
7.4.10.1.3
2018 1 1 2018 12 31 2017 1 1 2017 12 31
4,005,800,000.00 100.00% 11,363,600,000.00 100.00%
7.4.10.1.4
7.4.10.1.5

2018 1 1 2018 12 31

95,457.71 100.00% 223.17 100.00%

2017 1 1 2017 12 31

109,896.83 100.00% 53,471.23 100.00%

38 66




2018

7.4.10.2
7.4.10.2.1
2018 1 1 2018 12 (2017 1 1 2017 12 31
31
1,010,982.72 2,217,282.04
9,397.40 26,036.67
0.8%
H=E><0.8%—=
H
E
5
7.4.10.2.2
2018 1 1 2018 12 (2017 1 1 2017 12 31
31
315,932.05 545,289.23
0.25%
H=E><0.25%—=
H
E
5
7.4.10.2.3
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2018

7.4.10.3 ( )

7.4.10.4
7.4.104.1

7.4.10.4.2

7.4.10.5

2018 1 1 2018 12 31
2017 1 1 2017 12 31

3,224,361.93 275,847.22 13,045,936.71 158,421.76

2018 36,288.55 (2017

75,455.40 ) 2018 29,550.36 (2017 6,344,704.73
)

7.4.10.6

7.4.10.7

7.4.11

7.4.12 2018 12 31

7.4.12.1 /

7.4.12.2

40 66



2018

7.4.12.3
7.4.12.3.1

2018 12

7.4.12.3.2

2018 12

7.4.13

7.4.13.1

7.4.13.2

31

31

41

66
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2018

10%

7.4.13.2.1
2018 12 31 2017 12 31
A-1 )
A-1 )
11,973,600.00
11,973,600.00
7.4.13.2.2
7.4.13.2.3
7.4.13.2.4
2018 12 31 2017 12 31
AAA 9,943,000.00
AAA 4,995,000.00
14,938,000.00
7.4.13.2.5

7.4.13.2.6

42

66




2018

7.4.13.3

7.4.13.3.1

7.4.13.4

7.4.13.4.1

7.4.13.4.1.1

2018
12 31

1-3

3,224,361.93

3,224,361.93

29,550.36

29,550.36

43

66



2018

96,875.99

96,875.

99

1,075,629.

00

1,075,629.

00

18,375.

96

18,375.

96

838.

19

838.

19

99.

85

99.

85

3,350,788.28

1,094,943.

00

4,445,731.

28

2,979.

60

2,979.

60

931.

10

931.

10

223.

17

223.

17

150,000.

00

150,000.

00

154,133.

87

154,133.

87

3,350,788.28

940,809.

13

4,291,597.

41

2017
12

31

1-3

=5

13,045,936.71]

13,045,936.

71

6,344,704.73

6,344,704.

73

197,500.46

197,500.

46

4,995,000.00

21,916,600.00

106,282,431.

22

133,194,031.

22

11,040,136.56

11,040,136.

56

17,495,844

78

17,495,844

78

617,841.

98

617,841.

98

44,748.

40

44,748.

40

30,628,278.46

4,995,000.00

21,916,600.00

124,440,866.

38

181,980,744.

84

4,247,875.

88

4,247,875.

88
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2018

120,084 .57 120,084 .57

- - - - - 37,526.44 37,526.44

53,607.79 53,607.79

50,000.00 50,000.00
4,509,094.68 4,509,094.68
119,931,771.701177,471,650.16

30,628,278.4614,995,000.0021,916,600. 00 -

7.4.13.4.1.2
25
2017 12 31
2018 12 31
25 - 22,966.48
25 - -22,891.07
7.4.13.4.2
7.4.13.4.3
7.4.13.4.3.1
2018 12 31 2017 12 31
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2018

%

- 1,075,629.00 25.06 106,282 ,431.22 59.89
1,075,629.00 25.06 106,282 ,431.22 59.89
0%-95%
5%
5%
7.4.13.4.3.2
beta
2018 12 2017 12
31 31
1% -16,308.07 -1,252,772.38
5% -81,540.35 -6,263,861.89
10% -163,080.70 -12,527,723.78
7.4.14
7.4.14.1
74.14.1.1
7.4.14.1.2
74.14.1.2.1
2018 12 31
1,075,629.00 2017 12
31 103,132,993.72

30,061,037.50

46 66




2018

7.4.14.1.2.2

7.4.14.1.2.3

7.4.14.2

7.4.14.3

7.4.14.4

2019

5,000

3

27

47

66

4,291,597.41
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2018

88
8.1
%
1 1,075,629.00 24.19
1,075,629.00 24.19
2 - -
3 - -
4 _ -
5 — -
6 — -
3,253,912.29 73.19
116,189.99 2.61
4,445,731.28 100.00
8.2

8.2.1
39,846.00 0.93
298,913.00 6.97
162,414 .00 3.78
E 20,520.00 0.48
F 20,152.00 0.47
G 121,027.00 2.82
H — -
| 47,661.00 1.11
J 242 ,237.00 5.64
K 100,349.00 2.34
L — -
M - -
N 9,360.00 0.22
o - -




2018

P
Q 13,150.00 0.31
R - -
S - -
1,075,629.00 25.06
8.2.2
8.3
1 300059 2,100 25,410.00 0.59
2 300146 1,300 22,087.00 0.51
3 300760 200 21,844.00 0.51
4 601166 1,400 20,916.00 0.49
5 600674 2,400 20,808.00 0.48
6 603328 2,100 20,790.00 0.48
7 600795 8,100 20,736.00 0.48
8 600900 1,300 20,644.00 0.48
9 600887 900 20,592.00 0.48
10 601006 2,500 20,575.00 0.48
11 601668 3,600 20,520.00 0.48
12 600660 900 20,502.00 0.48
13 600585 700 20,496.00 0.48
14 600027 4,300 20,425.00 0.48
15 601939 3,200 20,384.00 0.47
16 601818 5,500 20,350.00 0.47
17 600023 4,300 20,339.00 0.47
18 601328 3,500 20,265.00 0.47
19 600741 1,100 20,240.00 0.47
20 600018 3,900 20,202.00 0.47
20 600383 2,100 20,202.00 0.47
21 600312 2,500 20,200.00 0.47
22 600033 6,800 20,196.00 0.47
23 601998 3,700 20,165.00 0.47
24 600036 800 20,160.00 0.47
24 601288 5,600 20,160.00 0.47
25 600704 4,400 20,152.00 0.47

49

66




2018

26 600066 1,700 20,145.00 0.47
27 600177 2,800 20,132.00 0.47
27 600376 2,800 20,132.00 0.47
28 600183 2,000 20,120.00 0.47
29 601398 3,800 20,102.00 0.47
30 600004 2,000 20,100.00 0.47
31 600583 4,100 20,090.00 0.47
32 600350 4,400 20,064.00 0.47
33 600048 1,700 20,043.00 0.47
34 601009 3,100 20,026.00 0.47
35 601158 3,600 20,016.00 0.47
36 600015 2,700 19,953.00 0.46
37 600011 2,700 19,926.00 0.46
38 601601 700 19,901.00 0.46
39 600269 5,100 19,890.00 0.46
40 601988 5,500 19,855.00 0.46
41 600325 3,200 19,840.00 0.46
42 601088 1,100 19,756.00 0.46
43 600894 3,600 19,620.00 0.46
44 600642 4,000 19,520.00 0.45
45 603001 1,900 19,209.00 0.45
46 600104 700 18,669.00 0.44
47 300015 500 13,150.00 0.31
48 300136 600 12,966.00 0.30
49 300122 300 11,628.00 0.27
50 300033 300 11,460.00 0.27
51 300168 900 10,791.00 0.25
52 002223 500 9,805.00 0.23
53 300070 1,200 9,360.00 0.22
8.4

8.4.1 2% 20

1 300433 11,375,634.00 6.41
2 600887 10,342,567.82 5.83
3 600383 8,094,389.35 4.56
4 002456 7,990,313.90 4.50

50

66




2018

5 300088 7,331,286.00 4.13
6 000636 6,948,626.00 3.92
7 603826 6,376,799.10 3.59
8 600585 6,288,540.00 3.54
9 002035 6,087,204.00 3.43
10 601166 6,024,165.00 3.39
11 002202 5,528,394.00 3.12
12 603708 5,169,464.21 2.91
13 300136 4,913,898.00 2.77
14 000786 4,906,547.00 2.76
15 600703 4,789,017.00 2.70
16 002475 4,268,366.00 2.41
17 601088 4,219,804.00 2.38
18 000858 3,649,553.00 2.06
19 601328 3,183,685.00 1.79
20 600188 3,059,052.00 1.72
8.4.2 2% 20

1 600887 13,480,511.50 7.60
2 300433 9,936,299.86 5.60
3 002202 8,571,068.39 4.83
4 603708 8,532,554.70 4.81
5 002440 8,274,479.25 4.66
6 000636 8,206,829.70 4.62
7 002005 7,950,657.68 4.48
8 600383 7,511,315.00 4.23
9 002456 7,150,086.74 4.03
10 002475 6,601,021.00 3.72
11 600585 6,552,203.00 3.69
12 300088 6,397,087.00 3.60
13 300059 6,125,940.40 3.45
14 601166 5,811,200.00 3.27
15 002035 5,683,598.00 3.20
16 603826 5,677,431.60 3.20
17 600352 5,422,527.00 3.06
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2018

18 600016 5,116,680.00 2.88
19 600486 4,979,127.59 2.81
20 600875 4,786,116.29 2.70
21 000858 4,784,387.00 2.70
22 600703 4,302,808.93 2.42
23 300136 4,273,629.00 2.41
24 000786 4,215,988.46 2.38
25 601088 4,050,282.33 2.28
26 600566 3,908,517.16 2.20
27 600176 3,729,768.00 2.10
8.4.3
171,159,911.65
261,128,599.88

8.5

8.6

8.7

8.8

8.9

8.10
8.10.1

8.10.2
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2018

8.11

8.11.1
8.11.2
8.11.3
8.12
8.12.1
8.12.2
8.12.3
1 96,875.99
2 18,375.96
3 -
4 838.19
5 99.85
6 -
7 -
8 -
9 116,189.99
8.12.4
8.12.5
8.12.6
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89
9.1
)
216 22,419.41 - - 4,842,592.23 | 100.00%
9.2
7,261.76 0.1500%
9.3
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2018

810

254,749,688.49
2016 £ 6 A3 H

178,044,631.55

1,327,313.54

174,529,352.86

4,842,592.23
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11.1

811

11.2

16

2018 4 3

2018 3 1

2018

8

2018

31

8

11.3

11.4

11.5

2017

50000

11.6

11.7
11.7.1
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2018

2/431,794,752.72 100.00% 95,457.71 100.00%
1
2
11.7.2
59,210,257.01 100.00%4,005,800,000.00 100.00% -
11.8
1
2017
2018 1 2
2 2018 1 10
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2018 1 10

002005 2018 1 11
2018 1 16

2017 4 2018 1 19

2018 1 31

2018 1 31

2018 2 5
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2018

10

2018 2 5
11

2018 2 6
12

2018 3 26
13

2018 3 30
14

2018 3 30
15

2018 3 30
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2018

16 2017

2018 3 31
17

2018 4 3
18

2018 4 3
19

2018 4 10
20

2018 4 11
21

2018 4 11
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2018

22
2018 4 14

23
2018 1 2018 4 19

24
2018 5 18

25
2018 6 11

26
2018 6 22

27
2018 6 22

28
2018 6 30
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2018

29
2018
2018 7 2
30
2018 7 18
31
2018 2 2018 7 20
32
2018 7 27
33
2018 8 16
34 2018
2018 8 29
35
2018 8 31
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2018

36
2018 7

37
2018 9 29

38
2018 3 2018 10 25

39
2018 11 13

40
2018 11 13

41
2018 12 13

42
2018 12 25

43
2018 12 25
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2018

44

2018

12

27

45

2018

12

27
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2018

812
12.1 20%
20%
20180101 -
150,904,426.56 150,904,426.56 0.00 0.00%
20181010
20181011 -
988,111.57 - | 988,111.57 | 20.40%
20181018
20181107 -
988,111.57 - | 988,111.57 | 20.40%
20181231
1.
1
2
2
2.
60 200
5000
3.
4.
12.2
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2018

813

13.1

13.2

13.3

http //www.scfund.com.cn

021 50509666 / 400-821-0588
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