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2.1
585001
585001
2011 2 1
107,443,603.28
2.2
0.35% 4%
=95%*
+50*
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021-50509888-8308
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021-50509666/400-821-0588

95599
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2016 2 3
2.4
www.scfund.com.cn
83
3.1
3.1.1 2016 2015 2014
-6,497,128.80 353,234,577.49 104,115,702.67
-26,653,064.44 265,311,242.76 195,926,102.79
-0.2225 0.9568 0.2077
-16.57% 29.61% 27 .50%
3.1.2 2016 2015 2014
0.1027 0.3216 -0.1137
118,481,995.33 163,174,223.95 650,660,996.64
1.103 1.322 1.020
1
2
3
3.2
3.2.1
-0.81% 0.72% -1.94% 0.75% 1.13% -0.03%
2.04% 0.82% 0.70% 0.84% 1.34% -0.02%
-16.57% 1.68% -17.35% 1.65% 0.78% 0.03%
37.88% 2.04% 41.26% 1.95% -3.38% 0.09%
63.89% 1.82% 71.72% 1.76% -7.83% 0.06%
10.30% 1.75% 19.93% 1.71% -9.63% 0.04%
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3.2.3
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2016 12 31 631.46 148_47
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101
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2016

2012 10
2015 5
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100
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2016 2

6 3

2016
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4.2

4.3
4.3.1

2011
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4.3.2

3 5 95%

4.3.3

4.4
4.4.1

2016 GDP 6.7%

2015 PPI CPI 2.4%

4.4.2

1.103 1.103

-16.57% -17.35%
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5.1
2016 1 1 2016 12 31
5.2
5.3
86
2017 00531
87
7.1
2016 12 31
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2016

2016 12 31 2015 12 31
8,067,874.31 9,002,208.61
4,387.27 64,186.08
8,794.35 98,114.75
111,721,373.88 151,677,771.94
111,721,373.88 151,677,771.94
- 2,952,021.87
1,583.60 2,267.29
496.91 988.14
119,804,510.32 163,797,558.68

2016 12 31 2015 12 31
813,493.61 15,885.14
103,026.96 142,525.82
15,454.03 21,378.87
50,179.16 103,544.90
340,361.23 340,000.00
1,322,514.99 623,334.73
107,443,603.28 123,470,812.85
11,038,392.05 39,703,411.10
118,481,995.33 163,174,223.95
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119,804,510.32

163,797,558.68

2016 12 31 1.103 107,443,603.28
7.2
2006 1 1 2016 12 31
2006 1 1 2016 | 2015 1 1

12 31 2015 12 31
-24,322,332.67 272,179,237.75
1. 70,589.70 320,225.43
70,589.70 135,951.46
- 184,273.97
2. <<.>> -4,243,685.94 359,419,236.14
-5,381,623.31 357,364,117.49
_ 22,230.00
1,137,937.37 2,032,888.65
3. -20,155,935.64 -87,923,334.73
4. <<.>> - -
5. <<.>> 6,699.21 363,110.91
2,330,731.77 6,867,994.99
1 1,313,514.63 3,739,914.52
2 197,027.17 560,987.23
3 - -
4 211,000.33 1,956,512.04
5 - 453.77
- 453.77
6 609,189.64 610,127.43
<_=> -26,653,064.44 265,311,242.76
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-26,653,064.44

265,311,242.76

7.3

2006 1 1

2016 12 31

2016

1 1

2016 12

31

123,470,812.85 39,703,411.10 163,174,223.95
- -26,653,064.44 -26,653,064.44
-16,027,209.57 -2,011,954.61 -18,039,164.18
7,718,946.74 676,516.43 8,395,463.17
-23,746,156.31 -2,688,471.04 -26,434,627.35

107,443,603.28

11,038,392.05

118,481,995.

33

2015

1 1

2015 12

31

638,190,382.10

12,470,614 .54

650,660,996.

64

265,311,242.76

265,311,242.

76

-514,719,569.25

-238,078,446.20

-752,798,015.

45

78,159,276.79

35,899,046.63

114,058,323.

42

-592,878,846.04

-273,977,492.83

-866,856,338.

87
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123,470,812.85

39,703,411.10

163,174,223.95
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7.4.4
7.4.4.1

1 1 12 31 2016 1
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©) [2008]38

(SAC)

© [2007]21

7.4.5
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7.4.5.2

7.4.5.3

7.4.6

[2002]128
[2004]78 [2005]103
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[2012]85
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2016

2013 1 1

50%

20%

4 0.1%

7.4.7

50%

25%

20%

7.4.8
7.4.8.1
7.4.8.1.1

2006 1 1

2016

12

31

2015 1 1

2015 12 31
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2,555,056.00 1.90% 1,611,972.38 0.15%
7.4.8.1.2
7.4.8.1.3
7.4.8.1.4
7.4.8.1.5
2016 1 1 2016 12 31
2,379.59 1.92% 0.00 0.00%
2015 1 1 2015 12 31
1,501.27 0.16% 1,501.27 1.45%
1%o
7.4.8.2
7.4.8.2.1
2016 1 1 2016 12 | 2015 1 1 2015 31
31

1,313,514.63

3,739,914 .52

22 37




2016

549,550.67 1,495,367.81
1%
X 1% /
7.4.8.2.2
2006 1 1 2016 12 | 2015 1 1 2015 12 31
31
197,027.17 560,987.23
0.15%
X 0.15% /
7.4.8.2.3
7.4.8.3 ( )
7.4.8.4
7.4.8.4.1
7.4.8.4.2
7.4.8.5
2006 1 1 2016 12 31 2005 1 1 2015 12 31
8,067,874.31 69,318.41 9,002,208.61 129,366.53
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7.4.8.6

7.4.8.7

7.4.9 2016 12 31

7.4.9.1 /

7.4.12.1.1
2016 2017

300583 12 291 6 40.29 40.29 1,582 63,738.78|63,738.78
2016 2017

601375 12 20|11 3 4.00 4.00 15,037 60,148.00(60,148.00
2016 2017

603689 12 30|1 10 7.87 7.87 4,818 37,917.66(37,917.66
2016 2017

603877 12 291 9 21.30 21.30 1,590 33,867.00(33,867.00
2016 2017

603266 12 30/1 10 14.63 14.63 1,156 16,912.28|16,912.28
2016 2017

300587 12 28|1 5 14.11 14.11 1,093 15,422.23|15,422.23
2016 2017

002840 12 291 10 6.55 6.55] 1,814 11,881.70(11,881.70
2016 2017

603035 12 2711 5 10.44 10.44 1,136 11,859.84(11,859.84
2016 2017

603228 12 281 6 23.16 23.16 478 11,070.48(11,070.48
2016 2017

002838 12 28|11 6 15.28 15.28 681 10,405.68|10,405.68
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2016 2017
603186 12 26|1 3 5.37 5.37 1,874 10,063.38(10,063.38|-
2016 2017
300586 12 26|1 4 9.30 9.30 1,006 9,355.80] 9,355.80-
2016 2017
603032 12 27|11 5 5.81 5.81 1,465 8,511.65| 8,511.65-
2016 2017
300591 12 30/1 10 3.07 3.07 2,397 7,358.79| 7,358.791-
2016 2017
300588 12 2711 5 4.94 4.94 1,380 6,817.20| 6,817.201
7.4.9.2
601727 2016 8 8.42 - 154,708J1,422,335.31|1,302,641.36
31
600406 2016 16.63 - 73,466(1,187,164.71)1,221,739.58
12 29
600875 2016 10.79 - 108,654(1,668,431.051,172,376.66
12 9
600654 2016 17.43 - 62,000|1,127,255.00[1,080,660.00
12 14
600485 2016 14.60 - 67,805[2,288,523.37| 989,953.00
12 26
002129 2016 7 8.27 - 112,464/1,315,049.69 930,077.28
6
25 37




2016

300104 2016 35.80 (2017 1 36.88 19,800, 946,231.06 708,840.00 -
12 16
7.4.9.3
7.4.9.3.1
7.4.9.3.2
7.4.10
88
8.1
%
1 111,721,373.88 93.25
111,721,373.88 93.25
2 - -
3 - -
4 _ -
5 - -
8,072,261.58 6.74
10,874.86 0.01
119,804,510.32 100.00
8.2
8.2.1
A 2,352,340.98 1.99
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B 2,229,326.64 1.88
c 79,227,518.44 66.87
N i -
E 1,086,408.00) 0.92
E _ _
G i -
H _ _
I 21,249,434 .45 17.93
] _ _
< i} i
L _ _
y i -
N 2,274,464.74 1.92
0 i -
p _ _
0 i -
R 1,109,112.57 0.94
5 i -

109,528,605.82 92.44

8.2.2
A i -
8 _ _
c 1,962,014.68 1.66
D 37,917.66 0.03
E 15,592.23 0.01
F _ _
G 8,511.65 0.01
H _ _
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1 108,583.84 0.09
J 60,148.00 0.05
K - -—
L - -
M — -—
N - -
O - -
P - -
Q - -
R - -
S - -
2,192,768.06 1.85

8.2.3

8.3

8.3.1

%

1 000538 19,266 1,467,105.90 1.24
2 601727 154,708 1,302,641.36 1.10
3 002252 55,240 1,275,491.60 1.08
4 600718 63,234 1,243,180.44 1.05
5 600703 92,019 1,232,134.41 1.04
6 000998 57,414 1,230,382.02 1.04
7 600309 57,034 1,227,942.02 1.04
8 600038 25,275 1,223,815.50 1.03
9 600406 73,466 1,221,739.58 1.03
10 600518 66,680 1,190,238.00 1.00

www.scfund.com.cn
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8.3.2

=

1 600875 108,654 1,172,376.66 0.99
2 603823 3,762 123,167.88 0.10
3 600996 5,416 101,766.64 0.09
4 002832 1,158 70,290.60 0.06
5 603577 2,460 69,642.60 0.06
6 603298 2,686 65,216.08 0.06
7 300583 1,582 63,738.78 0.05
8 601375 15,037 60,148.00 0.05
9 603218 1,310 54,561.50 0.05
10 603416 1,076 53,886.08 0.05
www_scfund.com.cn
8.4
8.4.1 2% 20
1 002074 1,740,214.00 1.07
2 600666 1,539,505.00 0.94
3 000008 1,520,808.34 0.93
4 002466 1,487,489.00 0.91
5 603019 1,480,866.49 0.91
6 002179 1,476,196.00 0.90
7 002152 1,432,738.38 0.88
8 601012 1,422,004.00 0.87
9 600446 1,413,905.80 0.87
10 002426 1,391,738.00 0.85
11 300168 1,367,957.00 0.84
12 600037 1,273,225.00 0.78
13 300072 1,265,716.32 0.78
14 600176 1,240,480.60 0.76
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15 600582 1,230,450.00 0.75
16 600685 1,216,826.27 0.75
17 002030 1,197,561.05 0.73
18 601877 1,192,200.73 0.73
19 000839 1,190,309.00 0.73
20 600521 1,145,975.00 0.70
8.4.2 2% 20
1 600549 2,312,469.50 1.42
2 000970 1,648,301.89 1.01
3 600143 1,573,814.47 0.96
4 600435 1,546,872.76 0.95
5 600079 1,500,142.58 0.92
6 300003 1,449,367.64 0.89
7 002294 1,431,821.50 0.88
8 002241 1,429,363.00 0.88
9 603000 1,411,281.66 0.86
10 002353 1,363,097.34 0.84
11 600166 1,354,558.95 0.83
12 601179 1,351,416.68 0.83
13 000778 1,347,461.72 0.83
14 601808 1,338,954.50 0.82
15 600008 1,333,933.00 0.82
16 600879 1,244,081.47 0.76
17 000400 1,241,763.50 0.76
18 002038 1,240,810.84 0.76
19 300315 1,226,760.00 0.75
20 002007 1,206,184.00 0.74
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8.4.3

60,636,914.31

75,055,753.42

8.5

8.6

8.7

8.8

8.9

8.10
8.10.1

8.10.2

8.11
8.11.1

8.11.2
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8.11.3

8.12
8.12.1

8.12.2

8.12.3

8,794.35

1,583.60
496.91

10,874.86

O |0 |N|OO|Oa|R|W|IN|EF

8.12.4

8.12.5
8.12.5.1

1 601727 1,302,641.36 1.10
2 600406 1,221,739.58 1.03

8.12.5.2

32 37



2016

1 600875 1,172,376.66 0.99
8.12.6
89
9.1
)
4,190 25,642.86 1,598,145.18 1.49% 105,845,458.10 | 98.51%
9.2
9.3
810
1,976,549,775.28
2011 2A81H
123,470,812.85
7,718,946.74
23,746,156.31
107,443,603.28
1
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811

11.1

11.2
1 2016 1 13
2 2016 1 16
3 2016 1 16
4 2016 5 4
5 2016 12 28

11.3

11.4

11.5
2012 90000

11.6

34
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11.7
11.7.1

37,856,213.42 28.13% 35,173.41 28.36%
34,142,815.38 25.37% 31,177.90 25.14%
29,177,879.47 21.68% 26,589.84 21.44%
27,938,413.48 20.76% 25,972.23 20.94%
2,851,966.41 2.12% 2,656.18 2.14%
2,555,056.00 1.90% 2,379.59 1.92%

60,631.80 0.05% 55.24 0.04%
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11.7.2
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37
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