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583001
583001
2000 5 11
5,662,323,286.45
A B
583001 583101
437,755,089.15 5,224,568,197.30
2.2
2.3
021-50509888-8308 010-66060069
xuj@scfund.com.cn tgxxpl@abchina.com
021-50509666/400-821-0588 | 95599
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021-50509888-8211

010-68121816

2.4
www.scfund.com.cn
83
3.1
3.1.
1
2016 2015 2014
B A B A B
A
2,105,998 | 112,414,478.79 | 3,584,200. | 23,239,294.2 | 4,467,649.23 | 1,827,412
.19 18 6 .50
2,105,998 | 112,414,478.79 | 3,584,200. | 23,239,294.2 | 4,467,649.23 | 1,827,412
.19 18 6 .50
2.5027% 2.7482% 3.5350% 3.7840% 3.8106% 3.9028%
3.1
5 2016 2015 2014




2016

437,755,089 | 5,224,568,19 | 103,739,57 | 3,096,715,70 | 106,382,87 | 104,449,391
.15 7.30 0.45 6.45 2.09 .70
1.0000 1.0000 1.0000 1.0000 1.0000 1.0000
/
A

0.6611% | 0.0027% 0.3403% 0.0000% 0.3208% 0.0027%

1.2596% | 0.0022% 0.6805% 0.0000% 0.5791% 0.0022%

2.5027% | 0.0018% 1.3537% 0.0000% 1.1490% 0.0018%

10.1703% | 0.0080% 4.0537% 0.0000% 6.1166% 0.0080%
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17.2654% | 0.0076% 6.8215% 0.0001% 10.443% 0.0075%
22.1850% | 0.0069% 9.1503% 0.0001% 13.0347% 0.0068%
0.7206% | 0.0027% 0.3403% 0.0000% 0.3803% 0.0027%
1.3807% | 0.0022% 0.6805% 0.0000% 0.7002% 0.0022%
2.7482% | 0.0018% 1.3537% 0.0000% 1.3945% 0.0018%
10.7980% | 0.0072% 4.0537% 0.0000% 6.7443% 0.0072%
18.5017% | 0.0071% 6.8215% 0.0001% 11.6802% 0.0070%
23.9636% | 0.0065% 9.1503% 0.0001% 14.8133% 0.0064%
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Bk 2 T AF R G A A e e 0 B AL Y el WD 5 L AR R WG 2 R (00 LE B

3.90% |

3.51%

312

2.73%

2.34%

1.95%

1.56%

1.17% -

0.78%

0.39%

0.00% , ,

20124 20135
W Bl A i i I B b i L AR AR 8
2000 5 11
3.3
2016 2,105,998.19 2,105,998.19
2015 3,584,200.18 3,584,200.18
2014 4,467,649.23 4,467,649.23
10,157,847.60 10,157,847.60

2016 112,414,478.79 112,414,478.79
2015 23,239,294.26 23,239,294.26
2014 1,827,412.50 1,827,412.50

137,481,185.55

137,481,185.55
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2,105,998.19

112,414,478.79

4.8

5.1

2006 1 1

2,105,998.19

112,414,478.79
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5.2

5.3
86
2017 00515
87
7.1
2016 12 31
2016 12 31 2015 12 31
2,236,363,679.54 1,444,654,438.52
638,553.92 -

26,715.54
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1,216,792,947.31 565,299,681.97
1,216,792,947.31 565,299,681.97
2,116,094,697.65 1,186,415,326.12
15,572,200.91 10,864,079.05
156,855,756.02 3,111,947.70
5,742,344,550.89 3,210,345,473.36
2016 12 31 2015 12 31
78,084,762.87 -
- 9,000,000.00
54,333.33 42,233.68
1,215,921.33 549,368.53
368,461.02 166,475.31
69,337.90 33,800.28
53,256.72 27,760.95
12,954._46 -
162,236.81 70,557.71
80,021,264.44 9,890,196.46
5,662,323,286.45 3,200,455,276.90
5,662,323,286.45 3,200,455,276.90
5,742,344,550.89 3,210,345,473.36
2016 12 31 1.0000

5,224,568,197.30

437,755,089.15
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7.2
2006 1 1 2016 12 31

2016 1 1 2016 (2015 1 1 2015

12 31 12 31
138,800, 648.42 31,977,042.31
1. 133,941,892.80 30,234,126.07
67,080,902.63 20,042,591.34
46,017,004.49 6,850,168.74
20,843,985.68 3,341,365.99
2. <c.»> 4,858,755.62 1,742,916.24
4,858,755.62 1,742,916.24
3. - -
4' “_,, - -
5' “_,, - -
24,280,171.44 5,153,547.87
1 14,064,029.67 2,860,452.38
2 4,261,827.13 866,803.72
3 620,167.17 336,043.17
4 150.00 35.49
5 5,075,357.89 847,221.70
5,075,357.89 847,221.70
6 258,639.58 242,991.41
==.-> 114,520,476.98 26,823,494.44
cs_=> 114,520,476.98 26,823,494.44
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7.3

2016 1 2016 12 31
206 1 1 2016 12 31
3,200,455,276.90 - | 3,200,455,276.90
- 114,520,476.98 114,520,476.98
2,461,868,009.55 - | 2,461,868,009.55
1. 35,024,445,623.91 - | 35,024,445,623.91
2. -32,562,577,614.36 - | -32,562,577,614.36
. - -114,520,476.98 -114,520,476.98
5,662,323,286.45 -| 5,662,323,286.45
2005 1 1 2015 12 31
210,832,263.79 - 210,832,263.79
- 26,823,494.44 26,823,494.44
2,989,623,013.11 - | 2,989,623,013.11
1. 9,014,296,346.97 - | 9,014,296,346.97
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2. -6,024,673,333.86 -6,024,673,333.86
. - -26,823,494.44 -26,823,494.44
3,200,455,276.90 3,200,455,276.90
7.1 7.4
7.4
7.4.1
< o [2010]415
2010 5
11 4,433,355,798.66
397 397 1 1
1 1
7.4.2
( £ c ,’)
XBRL 3 < >
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7453

7.4.6

[2002]128
[2004]78
[2008]1
[2012]85

[2016]36

2006 5 1

2013 1 1

C 1 ) 50%

20%

4 0.1%

14.7

[2005]103
20%
1
1 1
250
50%
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7.4.8
74.8.1
748.1.1
7.4.8.1.2
2006 1 1 2016 12 31 2015 1 1 2015 12 31
166,776,245.84 76.21% - -
7.4.8.1.3
74814
74.8.15
7.4.8.2
74821
2006 1 1 2016 12 2005 1 1 2015 12
31 31
14,064,029.67 2,860,452.38
164,402.87 194,255.89
0.33%
X 0.33% /
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7.4.8.2.2

2006 1 1 2016 12 2015 1 1 2015 12
31 31
4.261,827.13 866,803.72
0.10%
X 0.10% /
74823
2016 1 1 2016 12 31
A B
44 .,136.04 398,357.95 442 .,493.99
56,427.50 1,620.75 58,048.25
5,632.33 398.56 6,030.89
106,195.87 400,377.26 506,573.13
2015 1 1 2015 12 31
A B
27,091.33 68,291.65 95,382.98
77,489.76 574.52 78,064 .28
5,528.16 0.00 5,528.16
110,109.25 68,866.17 178,975.42
0.25%
B 0.01%
XR/ R
7.4.8.3 ( )
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7.4.8.4
74.84.1
2006 1 1 2016 12 31
A B
2010 - -
5 11
/ - 35,000,000.00
- 3,239.44
/ - 35,003,239.44
- 0.00
- 0.0000%
7.4.84.2
A
2016 12 31 2015 12 31
B
2016 12 31 2015 12 31
300,000,000.00 5.2982% 100,000,000.00 3.2300%

7.4.8.5
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2006 1 1 2016 12 31 2015 1 1 2015 12 31

63,863,679.54 52,645.85 14,654,438.52 12,757.42

7.4.8.6

7.4.8.7

7.4.9 2016 12 31
7491 /

7.4.9.2

7.493.1

7.4.9.3.2

7.4.10

88

8.1

1 1,216,792,947.31 21.19

1,216,792,947.31 21.19

2 2,116,094,697.65 36.85
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3 2,237,002,233.46 38.96
172,454,672.47 3.00
5 5,742,344 ,550.89 100.00
8.2
%
1 4.93
2 78,084,762.87 1.38
20%
20%
8.3
8.3.1
51
84
40
120
120
120 10
8.3.2
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b %
1 |30 50.96 1.38
397 - -
2 (30 ( )—60 8.79 -
397 - -
3 160 ( )—90 16.21 -
397 - -
4 |90 ( )—120 12.08 -
397 - -
5 |120 ( )—397 7.68 -
397 - -
95.72 1.38
120
8.4 240
240
8.5

1 - -
2 - -
3 219,745,460.85 3.88
219,745,460.85 3.88
4 10,496,303.35 0.19
5 489,016,222.81 8.64
6 - -
7 497,534,960.30 8.79
8 - -
9 1,216,792,947.31 21.49

397

30

37
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8.6

) %
1 160401 16 01 1,000,000 99,998,950.22 .77
> 011698463 | 16 1,000,000 99,927,774.49 .76
SCP002
3 011698499 | 16 1,000,000 99,600,883.86 .76
SCP004
4 111680364 | 16 1,000,000 99,532,930.45 .76
D045
5 111680464 | 16 1,000,000 99,521,174.83 .76
CDO51
6 111680517 | 16 1,000,000 99,518,392.39 .76
CD153
7 111680547 | 16 1,000,000 99,511,809.06 .76
CD152
8 111680442 | 16 1,000,000 99,450, 653.57 .76
D096
0 160211 16 11 700,000 69,774,044.13 .23
10 041655028 | 16 600,000 59,583,555. 14 .05
CPOOL
8.7 “* »» e >z
0.25( )-0.5% -
0.0850%
-0.1162%
0.0515%
0.25%
0.25%
0.5%
0.5%
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8.8

8.9
8.9.1
1.0000

8.9.2

8.9.3
1 26,715.54
2 -
3 15,572,200.91
4 156,855, 756.02
5 -
6 -
7 -
8 172,454,672.47

8.9.4

89
9.1
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)
14,255 30,708.88 20,355,611.65 4.65% | 417,399,477.50 95.35%
A
112 | 46,647,930.33 | 4,751,222,318.62 90.94% | 473,345,878.68 9.06%
B
14,367 394,120.09 | 4,771,577,930.27 84.27% | 890,745,356.18 15.73%
9.3
A 149,924 .89 0.0342}
B - _
149,924 .89 0.0027"
9.4
A -
B -
10~50
A
] -
10~50
810
A
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2010 £ 5 A 11 H

1,474,241,686.52

2,959,332,679.75

103,739,570.45

3,096,715,706.45

754,846,780.80

34,269,598,843.11

420,831,262.10

32,141,746,352.26

437,755,089.15

5,224,568,197.30

811

11.1
11.2

1 2016 1 13

2 2016 1 16

3 2006 1 16

4 2016 5 4

5 2016 12 28
11.3

34 37




2016

11.4

11.5

2012

60000

11.6

11.7

11.7.1
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11.7.2

52,047,374 .86

23.79%

2,120,000,000.00

100.00%
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166,776,245.84

76.21Y%

11.8

0.5%

0.5%
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