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A B
003588 003589
11,067,110.12 5,867,421,790.67
2.2
2.3
021-50509888-8308 0571-87659806
xuj@scfund.com.cn zhuwei@czbank.com
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3.1
A B
3.1.1 (2017 1 1 - (2017 1 1 -
2017 6 30 ) 2017 6 30 )
177,354.58 75,860,867.37
177,354.58 75,860,867.37
1.8958% 2.0171%
3.1.2 (2017 6 30 )
11,067,110.12 5,867,421,790.67
1.0000 1.0000
1
2 /
3
3.2
3.2.1
A
0.3378% | 0.0004% 0.1110% 0.0000% 0.2268% 0.0004%
1.0081% | 0.0004% 0.3366% 0.0000% 0.6715% 0.0004%
1.8958% | 0.0010% 0.6695% 0.0000% 1.2263% 0.0010%
2.3212% | 0.0020% 0.8729% 0.0000% 1.4483% 0.0020%
B
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0.3576% 0.0004% 0.1110% 0.0000% 0.2466% 0.0004%
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PMI
6
PPI
4.6
4.7
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4.8
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5.1
5.2
5.3
86
6.1
2017 6 30

2017

2017 6 30

2016 12 31

3,564,582,353.34

495,695,179.97

1,033,450.72

768.04

2,320.09

1,134,570,697.06

41,955,178.28

1,134,570,697.06

41,955,178.28
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1,261,787,732.68 301,275,531.93
18,237,493.20 1,826,499.55
5,979,179,044 .32 841,788,160.54
2017 6 30 31
98,799,830.60 4,979,872.53
- 88,870.05
1,233,371.35 72,826.95
493,348.55 29,130.78
51,398.58 3,159.73
25,739.24 5,295.39
8,177.01 964.24
78,278.20 4,500.00
100,690,143.53 5,184,619.67
5,878,488,900.79 836,603,540.87
5,878,488,900.79 836,603,540.87
5,979,179,044 .32 841,788,160.54
1. 2016 11 7
2. 2017 6 30 1.0000 5,878,488,900.79
A 11,067,110.12 B

5,867,421,790.67
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1 1 2017|2016 1 1 2016
6 30 30
82,933,202.26 -
1. 82,863,916.19 -
57,752,065.96 -
13,051,043.18 -
12,060,807.05 -
2, ce_»» 69,286.07 -
69,286.07 -
3,
4. “_,’
5. “_,’
6,894,980.31 -
1 4,488,538.44 -
2 1,795,415.39 -
3 190,572.53 -
4 - -
5 334,275.75 -
334,275.75 -
6 86,178.20 -
B 76,038,221.95 -
B 76,038,221.95 -
2016 11 7
6.3
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-4,419,276,641.32 - | -4,419,276,641.32

- -76,038,221.95 |  -76,038,221.95

5,878,488,900.79 - | 5,878,488,900.79

2016

2016 6

30

14

32




2017

2016 11 7
6.1 6.4
6.4
6.4.1
< > [2016]2292
272,508,411.43

397

6.4.2
( £ c
XBRL 3 <

6.4.3

15 32

-y

397

2016

10

18




2017

6.4.4

6.4.4.1
1 1 12 31 2017 1
30

6.4.4.2

6.4.4.3

6.4.4.4

16 32



2017

6.4.4.5

0.25%

@

&)

6.4.4.6

6.4.4.7

6448 /()

6.4.4.9

17 32



2017

6.4.4.10

3 cc 3

6.4.4.11
@

&)

@)

18

32

[2007]21



2017

(b)

©)

6.4.5

6.4.5.1

6.4.5.2

6.4.5.3

6.4.6

2004

1

1

(SAC)

[2004]78

[2016]36

2006 5 1

19 32

[2008]38

[2007]21



2017

[2016]46

[2016]70

[2016]140

[2017]2

2017 7 1

[2017]56

2018 1 1

[2004]78

2004 1 1

[2008]1

[2008]132

2008

20 32

10

2017

7

1



2017

6.4.7

6.4.7.1

6.4.7.2

6.4.8

6.4.8.1

6.4.8.1.1

6.4.8.1.2

2017 1 1

2017

6 30

2016 1 1

2016 6 30

6,822,004.64

100.00%

6.4.8.1.3

2017 1 1

2017

6 30| 2016

1

1

2016

6
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100.00%
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6.4.8.1.4
6.4.8.1.5
6.4.8.2
6.4.8.2.1
2017 1 1 2017 6 2006 1 1 2016 6 30
30
4,488,538.44 -
1,056.37 -
0.25%
= X 0.25% /
6.4.8.2.2
2017 1 1 2017 6 2006 1 1 2016 6 30
30
1,795,415.39 -
0.10%
X 0.10% /
6.4.8.2.3
2017 1 1 2017 6 30
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10,636.21 178,791.67 189,427.88
153.56 - 153.56
14.34 - 14.34
10,804.11 178,791.67 189,595.78
2016 1 2016 6 30
A B
0.25%
0.01%
XR/ R
6.4.8.3 ( )
2017 1 1 2017 30
10,340,942.19 - - -
2016 1 1 2016 30
6.4.8.4
6.4.8.4.1
6.4.8.4.2
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6.4.8.5

2017 1 1 2017 6 30 2016 1 1 2016 6 30
582,353.34 24,745 .81 - -
6.4.8.6
6.4.9 2017 6 30
6.4.9.1 /
/
6.4.9.2
6.4.9.3
6.4.9.3.1
2017 6 30
98,799,830.60
17
111709229 2017 7 3 99.00 1,000,000 98,997,683.74
CD229
1,000,000 98,997,683.74
6.4.9.3.2

6.4.10
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87
7.1
%
1 1,134,570,697.06 18.98
1,134,570,697.06 18.98
2 1,261,787,732.68 21.10
3 3,564,582,353.34 59.62
4 18,238,261.24 0.31
5 5,979,179,044.32 100.00
7.2
1 1.01
2 98,799,830.60 1.68
20%
20%
7.3
7.3.1
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11
120
120
120
7.3.2
% %
1 |30 41.32 1.68
397
2 (30 ( )—60 14.93 -
397
3 160 ( )—90 32.81 -
397
4 |90 ( )—120 7.25 -
397
5 |120 ( )—397 5.10 -
397
101.40 1.68
120
7.4 240
240
7.5
260,122,923.30 4.42
50,022,905.59 0.85
50,022,905.59 0.85
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7 824,424,868.17 14.02
8 - -
9 1,134,570,697.06 19.30
10 397 - -
7.6
)
17
1 179915 5 1,400,000 139,955,338.65 2.38
17
D 111780365 1,000,000 99,653,613.27 1.70
D135
17
3 111709199 1,000,000 99,323,834.27 1.69
D199
17
4 111720091 1,000,000 99,291,019.92 1.69
D091
17
5 111798465 1,000,000 99,282,098.36 1.69
D074
17
6 111709229 1,000,000 98,997,683.74 1.68
CD229
17
7 111780302 1,000,000 98,903,360.50 1.68
D143
17
8 179916 " 800,000 79,943,532.50 1.36
17
0 111795402 500,000 49,937,386.70 0.85
D027
17
10 111795977 500,000 49,900,717.08 0.85
CDO54
7.7 =& > =& >
0.25( )-0.5% 0
0.0092%
~0.0094%
0.0034%
0.25%
0.25%
0.5%

0
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7.8
7.9
7.9.1
1.0000
7.9.2
7.9.3
1 768.04
2 -
3 18,237,493.20
4 -
5 -
6 -
7 -
8 18,238,261.24
7.9.4
88
8.1
()
272 40,687.90 8,312,217.18 75.11% 2,754,892.94 24 .89%
A
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16 | 366,713,861.92 | 5,867,421,790.67 100.00% - -
B

288 | 20,411,419.79 | 5,875,734,007.85 99.95% | 2,754,892.94 0.05%

8.2
A 47,907.20 0.4329%
B - -
47,907.20 0.0000%

8.3

89
A B

2016 F 1L A7 H 485,372.37 272,001,240.00

5,586,786.38

831,016,754.49

16,677,798.13

9,444,484,203.11

11,197,474.39

4,408,079,166.93

11,067,110.12

5,867,421,790.67
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10.7.2

6,822,004.64 100.00%449,793,000.00, 100.00% - -
10.8 0.5%
0.5%
811
11.1 20%
20%

1 | 20170317-20170630 0.00 | 5,000,000,000.00 | 1,168,074,810.00 | 3,881,460,312.12 | 66.03
2 | 20170101-20170112 | 500,069,206.13 0.00 500,635,691.16 0.00| 0.00
3 | 20170113-20170118 0.00 150,000,000.00 150,081,195.71 0.00| 0.00
4 | 20170209-20170214 0.00 200,000,000.00 202,975,146.68 0.00| 0.00
5 | 20170215-20170316 0.00 500,000,000.00 200,000,000.00 307,785,307.53 | 5.24

11.2

31 32




2017

32

32

2017

8

25




