2018

2018 12 31



2018

1.1

2018

01

01

81

12

31

43

2019

3

26



2018

82

2.1
580007
2017 2 22
155,811,872.22
2.2
300 ><55%+
><45%
2.3
021-50509888-8206 010-66105799
Ivhui@scfund.com.cn custody@icbc.com.cn
021-50509666/400-821-0588 | 95588
021-50509888-8211 010-66105798
2.4

www.scfund.com.cn




2018

83
3.1
3.1.1 2017 2 22 (
2018 2016
)-2017 12 31
15,040,808.66 22,080,522.50 -
-33,964,228.55 41,212,365.95 -
-0.2158 0.2029 -
-20.79%% 78.96% -
3.1.2 2018 2017 2016
-0.1387 0.0871 -
134,208,316.39 220,383,268.88 -
0.861 1.087 -
1
2
3
3.2
3.2.1
-9.84% 1.55% -5.95% 0.90% -3.89% 0.65%
-14.58% 1.36% -6.68% 0.82% -7.90% 0.54%
-20.79% 1.22% =11.77% 0.73% -9.02% 0.49%
-5.22% 0.94% -6.52% 0.59% 1.30% 0.35%
= 300 ><55%+ ><45%

43




2018

3.2.2

B LG43 R i 3R A I sk 300 LE P

B4 O AL 3R 5 L

98.18%

79.36%

70.54%

61.73%

52.91%

44.09%

35.27%

26.45%

FFL-ZL-80c

e A

rE0-01-810C

r90-60-8 102

rF0-80-8 10T

roo-40-2 10T

r0E-30-8 10T

FAT-FO-BLOT

FGI-E0-8 10T

Fak-l0-g L0

FaL-ZL-LLoL

FEL-RE-L 0T

FEL-OL-L 0T

ra0-60-L 10T

r90-go0-L 0T

FFO-20-L10C

rLO-80-L10C

reC-FO-LLOT

|— Kt B SR P RO e — i b R

><45%

><55%+

300

43



2018

3.2.3

3 i) 2 2 ORI 5 6 1 RO AR 28 R L K () U0 ol 23 4 B e S ik R F0 5 LU [

0.00% A

-4.04% |

-5.09% A

20174 20184

B AR E R W okl A AR AR A

1. 2017 2 22

3.3

10

2018 - - - -

2017 1.6000 | 31,458,357.62 878,900.19 32,337,257.81

1.6000 | 31,458,357.62 878,900.19 32,337,257.81




2018

84
4.1
4.1.1
2004 8 27
2 1
913100007664967591
70%  30%
2018
310.24 44.97
24
2015
3.
12.59%
*
2017
2017
2016 *
* LOF

[2004]32
587.35
29 69
(X3 a4 1-
2018
81

43

2016

, 2004

279

232.14

2018



2018

4.1.2

2013
01 2013 12

2014 01

2014 12

2015
03 2017 12

2018
01
2018 11
- 2018
20
3 8
2018
11 20
2018 11
20
2009
7 2010 12
2011 1
2015 5
2018 11 20
29
2018 10

13

43




2018

2015 5
2018 11
2017 12
2015 5 29
11 20
2017 2
2015
2018 12

12
20

13

2018

22

5 29

4.2

4.3
4.3.1

4.3.2

43




2018

4.3.3

4.4
4.4.1
2018
24.59% A 30

2018

4.4.2
0.861
-11.77%
4.5

2019

4.6

10

43

2019

2008

20%

85%

-20.7%%

BETA



2018

4.7

4.8

11

43



2018

85

5.1

5.2

5.3

2018

12 43



2018

86

2019 60469066_B08

13 43



2018

87
7.1
2018 12 31
2018 12 31 2017 12 31
1,973,227.08 12,024,621.42
181,818.18 5,325,137.47
11,964.54 16,271.50
132,100,253.96 149,345,146.91
113,462,823.96 131,701,426.91
18,637,430.00 17,643,720.00
- 60,400,147.60
42,954.98 266,165.70
276,662.89 390,293.92
494.51 1,778.64
134,587,376.14 227,769,563.16
2018 12 31 2017 12 31
- 6,923,287.67
6,949.14 2,722.10
176,202.73 294,389.13
29,367.12 49,064.86
11,539.28 56,825.02

14 43




2018

155,001.48

60,005.50

379,059.75

7,386,294.28

155,811,872.22

202,720,551.97

-21,603,555.83

17,662,716.91

134,208,316.39

220,383,268.88

134,587,376.14

227,769,563.16

155,811,872.22

2018 12 31 0.861
7.2
2018 1 1 2018 12 31
2017 2 22 (
2018 1 1 N
2018 12 31
2017 12 31

-30,391,003.47 46,054,270.90
1. 906,483.00 3,041,759.22
69,376.70 99,971.66
515,709.81 1,909,238.76
321,396.49 1,032,548.80
2. <<_>> 17,674,655.59 23,879,457.23
15,211,287.46 20,520,183.84
24,350.00 98,499.62
2,439,018.13 3,260,773.77

3- “_,’
-49,005,037.21 19,131,843.45
4, RS - -
5. <e_>> 32,895.15 1,211.00
3,573,225.08 4,841,904.95
2,373,199.65 2,950,696.70
395,533.32 491,782.84

15 43




2018

429,413.

28

1,177,760.13

1,828.

84

1,828.

84

443.

372,806.

00

221,665.28

-33,964,228.

55

41,212,365.95

-33,964,228.

55

41,212,365.95

7.3

2018 1 1

2018

12 31

2018 1

1

2018 12 31

202,720,551.97

17,662,716.

91

220,383,268.

88

-33,964,228.

55

-33,964,228.

55

-46,908,679.75

-5,302,044.

19

-52,210,723.

94

777,090.32

5,647.

56

782,737.

88

-47,685,770.07

-5,307,691.

75

-52,993,461.

82

155,811,872.22

-21,603,555.

83

134,208,316.

39

2017 2 22

2017

12 31

203,727,208.16

9,008,565.

20

212,735,773.

36

16

43




2018

41,212,365.95

41,212,365.95

-1,006,656.19 -220,956.43 -1,227,612.62
1,482,888.39 149,291.48 1,632,179.87
-2,489,544 .58 -370,247.91 -2,859,792.49

-32,337,257.81

-32,337,257.81

202,720,551.97

17,662,716.91

220,383,268.88

7.1 7.4
7.4
7.4.1

< > [2010]568

2017 2 22

2010 5 24 2010 6 24
2010 6 29 2015 8 7
2017 2 20

17 43



2018

7.4.2

7.4.3

2018

7.4.4

7.4.4.1

300

XBRL

18

> 550+ =< 45%

2018 12 31

43



2018

7.4.4.2

7.4.4.3

€))

)

7.4.4.4

19

43



2018

€Y)

&)

®

@ /

®)

(©)

20

@ ©®

43



2018

7.4.4.5

€))

&)

®)

4)

7.4.4.6

21

43



2018

7.4.4.7

7.4.4.8

7449 /()

€))

)

©)

Q)

®) /

(6) /
@) C )

@ / /C )

22 43



2018

©®
(10)

(D)

(12)

7.4.4.10

7.4.4.11

10%

23

43

15



2018

7.4.5

7.4.5.1

7.4.5.2

7.4.5.3

7.4.6

3%o

2016

1%o

[2005]103

[2016]36

5 1

[2016]46

[2016]70

24 43

2008

2008

4

9

24

19



2018

[2016]140
[2017]56
2018 1 1
3%
3.
2011
4.
[2004]78
2004 1 1
[2005]103
[2008]1
5.
[2005]103
[2008]132

2008

25

2011

10

2018

9

1

1



2018

[2012]85
2013 1 1
1 1
1 1 1 50%
1 25% 20%
[2015]101
2015 9 8
1
7.4.7
7.4.8
7.4.8.1
7.4.8.1.1
2017 2 22 ( ) 2017
2018 1 1 2018 12 31
12 31
16,427,537.30 5.72% 405,011.43 0.05%
7.4.8.1.2
7.4.8.1.3

26

43




2018

2017 2 22 ( ) 2017
2018 1 1 2018 12 31
12 31
3,200,000.00 0.14% 48,600,000.00 0.82%
7.4.8.1.4
7.4.8.1.5
2018 1 1 2018 12 31
15,120.59 5.70% 39.18 0.34%
2017 2 22 ) 2017 12 31
377.19 0.05% - -
7.4.8.2
7.4.8.2.1
2018 1 1 2018 12 | 2017 2 22 ( )
31 2017 12 31
2,373,199.65 2,950,696.70
77,783.93 1,033,483.27
1.50%

27

43




2018

H=E><1.50%—=

7.4.8.2.2

2018 1 1 2018 12 |2017 2 22 ( )
31 2017 12 31

395,533.32 491,782.84

0.25%

H=E><0.25%—=

7.4.8.2.3

7.4.8.3 ( )

7.4.8.4
7.4.8.4.1

7.4.8.4.2

28 43



2018

7.4.8.5
2018 1 1 2018 12 312017 2 22 ( ) 2017
12 31
1,973,227.08 43,932.09 12,024,621.42 60,916.77
2018 25,082.35 ( 2017 2 22
2017 12 31 38,291.14 ) 2018
181,818.18 (2017 5,325,137.47
7.4.8.6
7.4.8.7
7.4.9 2018 12 31
7.4.9.1 /
7.4.12.1.1
2019
2018 6
601138 5 28 10 13.77) 10.97| 134,754 1,855,562.58/1,478,251.38 -
7.4.9.2
2018 2019
600030 12 16.011 10, 17.15 140,6392,488,640.352,251,630.39 -
25

29

43



2018

7.4.9.3
7.4.9.3.1

2018 12 31

7.4.9.3.2

2018 12 31

7.4.10
7.4.14.1
7.4.14.1.1

7.4.14.1.2
7.4.14.1.2.1
2018 12 31
109,732,942.19 20,889,060.39
1,478,251.38 2017 12 31

129,138,918.71 20,206,228.20

7.4.14.1.2.2

7.4.14.1.2.3

30 43



2018

1,478,251.38

7.4.14.2

7.4.14.3

7.4.14.4

2019 3 27

31

0.00

43

1,478,251.38



2018

88

8.1

113,462,823.96 84.30

113,462,823.96 84.30

18,637,430.00 13.85

18,637,430.00 13.85

2,155,045.26 1.60

332,076.92 0.25

134,587,376.14 100.00

1,575,918.80 1.17

3,822,498.00 2.85

50,282,555.53 37.47

10,307,980.00 7.68

E - -
F 6,719,936.00 5.01
G 1,719,005.24 1.28
H 1,865,880.00 1.39
1 12,253,558.00 9.13
12,632,291.39 9.41

1,888,926.00 1.41

3,837,174.40 2.86

o|lZI=2|Ir|xX|G




2018

P 1,466,132.00 1.09
Q - -
R 5,090,968.60 3.79
S - -
113,462,823.96 84.54
8.2.2
8.3
1 600886 362,400 2,917,320.00 2.17
2 300595 74,816 2,898,371.84 2.16
3 000063 139,800 2,738,682.00 2.04
4 300408 161,100 2,725,812.00 2.03
5 300203 104,800 2,688,120.00 2.00
6 601888 44,436 2,675,047.20 1.99
7 300059 212,400 2,570,040.00 1.91
8 002153 97,500 2,531,100.00 1.89
9 300144 117,900 2,517,165.00 1.88
10 601688 151,000 2,446,200.00 1.82
8.4
8.4.1 2% 20
1 600019 4,130,485.00 1.87
2 002024 4,098,816.00 1.86
3 600787 3,669,893.00 1.67
4 300408 3,631,912.00 1.65
5 600754 3,216,954.00 1.46
6 000998 3,203,295.44 1.45
7 600886 3,081,037.00 1.40
8 600153 3,023,397.34 1.37

33 43




2018

9 000002 2,974,188.00 1.35
10 600497 2,896,750.00 1.31
11 002092 2,866,968.00 1.30
12 600967 2,849,749.00 1.29
13 600176 2,803,490.00 1.27
14 600859 2,771,817.00 1.26
15 002153 2,752,682.00 1.25
16 300144 2,721,774.00 1.24
17 300203 2,717,751.00 1.23
18 601100 2,679,516.80 1.22
19 300537 2,664,355.20 1.21
20 601138 2,650,793.85 1.20
8.4.2 2% 20

1 002008 5,065,982.92 2.30
2 600004 4,921,671.09 2.23
3 000338 4,690,400.00 2.13
4 600036 4,592,586.00 2.08
5 600519 4,469,975.00 2.03
6 600276 4,394,999.94 1.99
7 000661 4,266,522.00 1.94
8 002563 4,181,323.16 1.90
9 601939 3,818,712.48 1.73
10 002003 3,790,025.30 1.72
11 600900 3,558,553.00 1.61
12 000998 3,346,808.00 1.52
13 600030 3,308,370.42 1.50
14 601888 3,232,274.60 1.47
15 600887 3,147,618.86 1.43
16 300003 3,096,671.00 1.41
17 000429 3,074,286.62 1.39
18 601766 3,061,088.62 1.39
19 600787 2,920,500.00 1.33
20 000895 2,800,087.73 1.27

34

43



2018

8.4.3

154,450,268.12

138,800,501.32

8.5

1 - -

2 - -

3 18,637,430.00 13.89

8,597,430.00 6.41

4 - -

5 - -

6 - -

7 - -

8 - -

9 - -

10 18,637,430.00 13.89
8.6

18

1 1822040 0 100,000 10,040,000.00 7.48

2 018005 1701 85,000 8,537,400.00 6.36

3 018002 1302 600 60,030.00 0.04
8.7
8.8
8.9

35 43




2018

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

8.12.3

11,964.54

42,954 .98

276,662.89

494 .51

332,076.92

R |V~ |W [N |F

12.4

36 43




2018

8.12.5

8.12.6

37 43



2018

89
9.1
)
1,792 86,948.59 |  144,000,000.00 | 92.42% 11,811,872.22 |  7.58%
9.2
9.3

38 43




2018

810

201752 A 22 H

203,727,208.16

202,720,551.97

777,090.32

47,685,770.07

155,811,872.22

39

43




2018

11.1

811

11.2

2018 4 3

11.3

11.4

11.5

2017

55000

11.6

11.7
11.7.1

40

43




2018

113,375,941.59 39.45% 105,586.64 39.83%
74,346,177.40 25.87% 67,751.48 25.56%
48,724,268.33 16.95% 44,962 .64 16.96%
23,088,947.84 8.03% 21,226.51 8.01%
16,427,537.30 5.72% 15,120.59 5.70%

7,188,576.85 2.50% 6,551.04 2.47%

3,014,554.29 1.05% 2,807.48 1.06%

1,021,559.00 0.36% 930.95 0.35%

191,019.14 0.07% 177.87 0.07%
41 43




2018

11.7.2

8,574,740.00

100.00%

602,300,000.00

26.57%

-1,102,000,000.00

48.62%

380,000,000.00

16.77%

3,200,000.00

0.14%

129,000,000.00

5.69%

50,000,000.00

2.21%

42

43




2018

812
12.1 20%
20%
1 | 20180101-20181231 | 190,048,659.27 - | 46,048,659.27 | 144,000,000.00 | 92.42%
1.
1
2
2
2.
60 200
5000
3.
4.
12.2

2009 3 29

43 43




