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2.1

000531

000531

2014 3 19

33,599,831.51
2.2

300 ><65%+ ><35%

2.3

021-50509888-8308

010-66060069

xuj@scfund.com.cn

tgxxpl@abchina.com

021-50509666/400-821-0588

95599

021-50509888-8211

010-68121816
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2
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2.4
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83
3.1
3.11 2014 3 19 (
2016 2015
)-2014 12 31
-5,695,925.17 34,352,663.36 12,278,433.93
-22,112,586.89 47,182,667.41 15,817,071.84
-0.5016 0.0475 0.0395
-27.34% 47 .71% -1.70%
3.1.2 2016 2015 2014
-0.2530 -0.1260 -0.0174
35,451,488 .46 109,247,867.75 122,165,801.17
1.055 1.452 0.983
1
2
3
3.2
3.2.1
-1.86% 0.27% 0.32% 0.48% -2.18% -0.21%
-4.18% 0.33% 2.72% 0.50% -6.90% -0.17%
-27.34% 1.74% -7.90% 0.91% -19.44% 0.83%
5.50% 1.85% 38.17% 1.19% -32.67% 0.66%
300 > 65%+ ><35%
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3.2.3
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45.03% A

37.53% 1

30.02% A

22.51% A
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0.00% A
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4.1
4.1.1

2004 8 27
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70%  30%
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2016 12 31 631.46 148_47
101.51 381.48 25 33
101
2015
< i “ +
[ X3 7 1-
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2016 “e i 2016
3.81% 85
2016
* LOF 2015
2014 * 2014
4.1.2
2010 7
2014 6 2010 12
6.5
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2012 7

2016
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5

2013
12 24
2014 6 14
2015
2 6
2015 5
29
2015
12 30
2007 7
2009 11
2009 11
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(300054)

(300054)

35

10%




2016

5000

4.3
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4.4.2
-27.34%
4.5
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2017 00507
87
7.1
2016 12 31

2016 12 31 2015 12 31
24,072,091.51 6,053,711.93
221,201.15 408,203.38
56,553.41 489,406.27
11,538,300.00 100,043,358.28
11,538,300.00 100,043,358.28
- 3,515,264.76
5,798.94 1,531.65
697.17 11,378.94
35,894,642.18 110,522,855.21

2016 12 31 2015 12 31

13 35




2

016

90,183.54 598,006.32
53,155.79 143,816.25
8,859.28 23,969.36
50,776.53 227,913.47
240,178.58 281,282.06
443,153.72 1,274,987.46
33,599,831.51 75,263,878.22
1,851,656.95 33,983,989.53
35,451,488.46 109,247,867.75
35,894,642.18 110,522,855.21
2016 12 31 1.055 33,599,831.51
7.2
2006 1 1 2016 12 31
2006 1 1 2015 1 1
2016 12 31 2015 12 31
-20,020,775.64 72,285,064.18
1. 190,359.49 22,781,734.20
190,319.60 12,743,492.58
39.89 2,156,291.94
- 7,881,949.68
2. ez -3,871,952.79 16,319,795.12
-4,027,893.45 15,391,326.93
40,402.61 597,274.49

14 35



2016

115,538.05 331,193.70
3. e -16,416,661.72 12,830,004.05
4. “_,, - -
5. e 77,479.38 20,353,530.81
2,091,811.25 25,102,396.77
1 732,159.26 18,654,020.76
2 122,026.49 3,109,003.48
3 - -
4 878,155.23 2,837,712.33
5 - 36,756.79
- 36,756.79
6 359,470.27 464,903.41
ez -22,112,586.89 47,182,667.41
ez -22,112,586.89 47,182,667.41

7.3

2016 1 1 2016 12 31
2006 1 1 2016 12 31

75,263,878.22

33,983,989.53

109,247,867.75

-22,112,586.89

-22,112,586.89

-41,664,046.71

-10,019,745.69

-51,683,792.40

4,399,358.78

630,688.26

5,030,047.04

-46,063,405.49

-10,650,433.95

-56,713,839.44
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33,599,831.51 1,851,656.95 35,451,488.46
2015 1 1 2015 12 31
124,326,917.34 -2,161,116.17 122,165,801.17
- 47,182,667.41 47,182,667.41
-49,063,039.12 -11,037,561.71 -60,100,600.83
4,275,287,861.45 1,257,652,300.39 | 5,532,940,161.84
-4,324,350,900.57 | -1,268,689,862.10 | -5,593,040,762.67
75,263,878.22 33,983,989.53 109,247,867.75
7.1 7.4
7.4
7.4.1
“ > [2014]61
2014 19 776,778,645.84

16

35
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7.4.5.2

7.4.5.3

7.4.6

[2004]78
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[2016]36
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50%
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[2002]128
[2008]1
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35
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7.4.7

7.4.8
7.4.8.1
7.4.8.1.1

2016

1

1 2016

12

31

2015 1 1 2015 12 31

11,262,033.70

2.01%

44,175,962.44

2.35%

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
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35
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10,488.16 2.04% 0.00 0.00%
2015 1 1 2015 12 31
40,257.46 2.38% 40,257.46 17.66%
7.4.8.2
7.4.8.2.1
2006 1 1 2016 12 [ 2015 1 1 2015 12 31
31
732,159.26 18,654,020.76
68,221.95 330,944.64
1.5%
X 1.5% /
7.4.8.2.2
2006 1 1 2016 12 [ 2015 1 1 2015 12 31
31
122,026.49 3,109,003.48
0.25%
X 0.25% /
7.4.8.2.3

23 35
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7.4.8.3 ( )
7.4.8.4
7.4.8.4.1
2016 1 1 2016 12| 2015 1 1 2015 12
31 31
2014 _ i}
3 19
15,491,092.18 -
/ - 15,491,092.18
/ - -
15,491,092.18 15,491,092.18
46.1000% 20.5800%
7.4.8.4.2
7.4.8.5
2016 1 1 2016 12 31
2015 1 1 2015 12 31
24,072,091.51 183,578.06 6,053,711.93 1,690,775.76
7.4.8.6
7.4.8.7

24 35
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7.4.9
7.4.9.1

7.4.9.2

2016

12

31

002440

2016
10

24

16.34

2017
12

1

15.22

80,000|1,271,814.18

1,307,200.00, -

7.4.9.3
7.4.9.3.1

7.4.9.3.2

7.4.10

8.1

88

%

11,538,300.00

32.14

11,538,300.00

32.14

24,293,292.66

67.68

25

35
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63,049.52 0.18
35,894,642.18 100.00
8.2

8.2.1
A 244,000.00 0.69
B 1,722,900.00 4.86
C 7,663,800.00 21.62
D - -
E - -
= - -
G - -
H - -
1 620,200.00 1.75
J 992,800.00 2.80
K - -
L - -
M - -
N 294,600.00 0.83
0 - -
p - -
0 - -
R - -
S - -
11,538,300.00 32.55

8.2.2

8.3

26 35
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1 600273 160,000 1,537,600.00 4.34
2 002440 80,000 1,307,200.00 3.69
3 600643 80,000 992,800.00 2.80
4 600759 100,000 982,000.00 2.77
5 000848 80,000 895,200.00 2.53
6 600872 60,000 844,800.00 2.38
7 002597 50,000 781,500.00 2.20
8 600183 40,000 440,000.00 1.24
9 300207 30,000 417,000.00 1.18
10 601699 50,000 402,500.00 1.14

www_scfund.com.cn

8.4

8.4.1 2% 20
1 002574 7,620,873.59 6.98
2 002418 4,821,548.70 4.41
3 300160 4,124,888.00 3.78
4 600030 4,054,832.59 3.71
5 601009 3,900,541.00 3.57
6 600570 3,766,135.00 3.45
7 002440 3,456,310.52 3.16
8 300128 3,355,768.26 3.07
9 300300 3,260,999.00 2.98
10 300078 3,214,009.00 2.94
11 002245 2,978,306.73 2.73
12 300073 2,938,112.00 2.69
13 000758 2,873,395.00 2.63
14 300150 2,654,431.20 2.43
15 000983 2,594,658.00 2.38
16 600273 2,592,125.63 2.37
17 600845 2,474,481.13 2.27

27
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2016

18 002502 2,454,052.00 2.25
19 000858 2,447,792.00 2.24
20 002481 2,425,600.00 2.22
21 002588 2,398,004.40 2.20
22 002597 2,368,846.92 2.17
23 300059 2,368,360.00 2.17
24 300067 2,318,636.00 2.12
25 002126 2,298,966.00 2.10
8.4.2 2% 20
1 002488 8,203,261.68 7.51
2 300073 7,639,587.53 6.99
3 300054 6,858,488.63 6.28
4 002574 6,699,647.00 6.13
5 300261 5,208,937.10 4.77
6 300160 4,895,287.84 4.48
7 002217 4,669,545.60 4.27
8 600666 4,584,321.00 4.20
9 300285 4,580,235.60 4.19
10 002418 4,392,145.25 4.02
11 601799 4,328,878.76 3.96
12 300005 3,994,315.16 3.66
13 601009 3,898,825.49 3.57
14 600030 3,892,228.00 3.56
15 600570 3,785,349.00 3.46
16 000971 3,761,852.00 3.44
17 002245 3,247,103.00 2.97
18 300300 3,235,814.00 2.96
19 300226 3,190,320.00 2.92
20 000002 3,173,466.20 2.90
21 300128 3,134,563.00 2.87
22 300078 3,109,288.00 2.85

28

35




2016

23 002261 2,975,102.27 2.72
24 002472 2,872,419.00 2.63
25 002405 2,871,102.50 2.63
26 000758 2,825,091.00 2.59
27 002104 2,757,466.68 2.52
28 000681 2,483,175.00 2.27
29 000858 2,415,980.28 2.21
30 600565 2,362,544.00 2.16
31 600845 2,333,149.79 2.14
32 002297 2,327,789.08 2.13
33 002502 2,321,550.00 2.13
34 002481 2,312,115.00 2.12
35 600463 2,301,318.00 2.11
36 002588 2,300,201.00 2.11
37 002440 2,296,064.00 2.10
38 300067 2,257,950.59 2.07
39 300150 2,233,517.50 2.04
40 002483 2,229,496.00 2.04
41 002529 2,204,441.00 2.02
8.4.3
246,260,491.81
314,320,994.92
8.5
8.6

8.7

29

35




2016

8.8

8.9

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

56,553.41

5,798.94

AWM
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5 697.17

6 -

7 -

8 -

9 63,049.52
8.12.4
8.12.5

%

1 002440 1,307,200.00 3.69

8.12.6
89
9.1
()
1,074 31,284.76 15,500,975.00 46.13% 18,098,856.51 | 53.87%
9.2
3,726.72 0.0111%

9.3

810
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776,778,645.84
2014 % 3 A 19 H

75,263,878.22

4,399,358.78

46,063,405.49

33,599,831.51

1
2
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
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11.5
2014 80000
11.6
11.7
11.7.1
225,523,092.48 40.23% 206,079.96 40.09%
71,567,417.19 12.77% 65,853.52 12.81%
70,810,877.90 12.63Y% 64,529.66 12.55%
36,241,176.43 6.46% 33,026.79 6.42%
29,620,207.67 5.28% 26,992.99 5.25%
29,364,962.49 5.24% 27,347.40 5.32%
22,156,567.58 3.95% 20,191.22 3.93%
20,288,147.92 3.62% 18,894.43 3.68%
15,868,242.36 2.83% 14,777.94 2.87%
13,268,791.60 2.37% 12,357.24 2.40%
11,262,033.70 2.01% 10,488.16 2.04%
7,519,226.59 1.34% 7,002.69 1.36%
4,044,018.50 0.72% 3,748.57 0.73%
1,714,556.00 0.31% 1,562.52 0.30%
1,332,168.32 0.24% 1,240.62 0.24%
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11.7.2

215,442.50

100.00%
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35

2017
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