2016

2016 12 31



2016

1.1

2016

2

3

81

38

12

2017

31

3

22



2016

2.1

82

002270

002270

2016 2 3

447,272,411.62

2.2

65 > 500

+35 X

2.3

021-50509888-8308

95559

xuj@scfund.com.cn

luzj@bankcomm.com

021-50509666/400-821-0588

95559

021-50509888-8211

021-62701216

2016

2

3




2016

2.4
www.scfund.com.cn
83
3.1
3.1.1 2016 2 3 (
2015 2014
)-2016 12
31
3,289,060.68 - -
-3,292,977.50 - -
-0.0141 - -
4.90% - -
3.1.2 2016 2015 2014
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7.4.9 2016 12 31

7.4.9.1 /

7.4.12.1.1
2016 2017

601375 12 201 3 4.00 4.00 26,695 106,780.00|106,780.00
2016 2017

603877 12 2911 9 21.30 21.30 3,180 67,734.00[ 67,734.00
2016 2017

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

603689 12 301 10 7.87 7.87 4,818 37,917.66( 37,917.66
2016 2017

603228 12 281 6 23.16 23.16 1,538 35,620.08| 35,620.08
2016 2017

603035 12 271 5 10.44 10.44 2,316 24,179.04| 24,179.04
2016 2017

603266 12 301 10 14.63 14.63 1,562 22,852.06( 22,852.06
2016 2017

300587 12 281 5 14.11 14.11 1,438 20,290.18( 20,290.18
2016 2017

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

002838 12 281 6 15.28 15.28 681 10,405.68| 10,405.68
2016 2017

603186 12 261 3 5.37 5.37 1,874 10,063.38| 10,063.38
2016 2017

603032 12 2711 5 5.81 5.81 1,628 9,458.68| 9,458.68

300586 2016 2017 9.30 9.30 1,006 9,355.80] 9,355.80
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12 261 4
2016 2017
300591 12 30(1 10 3.07 3.07 2,397 7,358.79| 7,358.79
2016 2017
300588 12 2711 5 4.94 4.94 1,380 6,817.20| 6,817.20
7.4.9.2
600626 2016 13.69 - -|  180,90012,217,125.612,476,521.00
1215
600814 2016 11.37 (2017 1 10.70  102,600(1,084,806.00/1,166,562.00
12 26 9
000903 2016 8.76 - -| 114,800 921,308.951,005,648.00
12 22
601168 2016 7.83 - - 83,200] 653,063.14 651,456.00
12 19
000050 2016 9 18.82 - - 31,200] 582,660.00 587,184.00
12
600763 2016 33.54 (2017 1 34.80 16,167| 541,857.81) 542,241.18
12 19 3
002400 2016 13.79 - - 37,200 499,111.00 512,988.00
11 28
27 38




2016

300150 2016 9.97 - - 47,000] 473,549.85 468,590.00
11 8
600973 2016 8.05 |2017 2 8.86 57,500 459,249.02| 462,875.00
11 28 22
000560 2016 9 10.40 - - 40,200 401,335.00 418,080.00
2
002025 2016 9 25.20 - - 15,800, 383,274.00 398,160.00
12
600577 2016 5 4.18 (2017 3 4.60 92,600 400,032.00 387,068.00
13 2
600655 2016 11.42 - - 33,000 367,219.00 376,860.00
12 20
000540 2016 6.93 (2017 1 7.00 49,100 330,978.41 340,263.00
11 28 3
300212 2016 34.00 - - 8,800 304,068.00 299,200.00
11 30
600406 2016 16.63 - - 15,700, 242,540.33 261,091.00
1229
000887 2016 25.94 (2017 2 23.99 8,600, 207,679.76 223,084.00
11 18 15
600859 2016 9 16.28 - - 13,500 230,565.38 219,780.00
27
002034 2016 36.33 |2017 1 39.96 6,000, 207,950.37 217,980.00
10 10 13
002162 2016 6.61 - - 31,400, 208,496.00f 207,554.00
12 22
28 38
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002396 2016 9 19.70 |2017 2 18.35 5,100, 101,235.00, 100,470.00
12 21
603169 2016 13.36 - - 7,500, 101,483.00, 100,200.00
11 24
603308 2016 21.92 |2017 2 21.92 3,900, 80,782.68  85,488.00
11 24 14
600552 2016 9 18.43 |2017 2 17.51 4,600 84,595.88| 84,778.00
8 13
002462 2016 9 42.53 2017 1 38.98 1,900, 73,356.38 80,807.00
28 12
603111 2016 14.70 - - 4,800 71,481.45 70,560.00
12 26
000987 2016 8 14,49 |2017 1 15.94 3,100 46,543.50 44,919.00
29 9
002727 2016 21.20 |2017 1 21.66 1,000 22,494.92 21,200.00
12 28 5
300189 2016 5.25 2017 2 5.34 3,800, 20,444.000 19,950.00
12 12 28
300098 2016 15.84 |2017 1 14.26 600 9,288.00 9,504.00
11 17 23
600171 2016 14.05 |2017 2 14.90 600 9,280.00 8,430.00
12 14 16
600747 2016 5.20 - - 1,500 6,525.00 7,800.00
11 2
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7.4.9.3

7.4.9.3.1
7.4.9.3.2
7.4.10
88
8.1
%
1 314,551,959.01 66.89
314,551,959.01 66.89
2 - -
3 - -
4 - _
5 96,400,464.60 20.50
56,986,192.80 12.12
2,348,784.62 0.50
470,287,401.03 100.00
8.2
8.2.1
A 11,387,258.32 2.43
B 17,104,427.00 3.64
C 174,837,038.66 37.25
D 259,164.62 0.06
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E 5,217,155.23 1.11
F 33,008,784.65 7.03
G 20,222,115.28 4.31
H 1,223,982.00 0.26
I 16,499,028.74 3.52
J 12,785,903.20 2.72
K 9,868,943.80 2.10
L 6,322,745.00 1.35
M 1,486,772.00 0.32
N 82,803.03 0.02
0 - -
p 717,345.76 0.15
0 554,103.18 0.12
R 178,712.54 0.04
S 2,795,676.00 0.60

314,551,959.01 67.02

8.2.
8.3

1 | 600367 331,928 4,454,473.76 0.95
2 | 600685 149,825 4,449,802.50 0.95
3 | 600409 417,300 3,918,447.00 0.83
4 | 600150 136,300 3,763,243.00 0.80
5 | 000901 113,600 3,732,896.00 0.80
6 | 601857 446,900 3,552,855.00 0.76
7 | 600737 254,600 3,172,316.00 0.68
8 | 600298 177,800 3,168,396.00 0.68
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9 600679 84,300 3,003,609.00 0.64
10 600433 370,100 2,968,202.00 0.63

www.scfund.com.cn

8.4

8.4.1 2% 20
1 600685 9,791,555.00 2.09
2 600150 8,963,282.74 1.91
3 600679 8,777,712.00 1.87
4 002186 8,331,060.90 1.78
5 600367 8,073,070.05 1.72
6 000733 7,463,291.73 1.59
7 000721 7,098,528.91 1.51
8 601857 7,064,096.00 1.51
9 600409 7,004,578.08 1.49
10 600099 6,331,236.02 1.35
11 601989 6,113,395.53 1.30
12 600677 5,875,673.00 1.25
13 600343 5,856,244.00 1.25
14 600118 5,853,058.50 1.25
15 002125 5,709,181.64 1.22
16 000901 5,640,937.00 1.20
17 000701 5,471,172.78 1.17
18 002049 5,241,924 .60 1.12
19 600433 5,107,664.29 1.09
20 300114 5,015,554.05 1.07

8.4.2 2% 20
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1 002186 7,724,349.16 1.65
2 000721 6,759,018.42 1.44
3 600679 6,446,288.26 1.37
4 600150 5,443,696.28 1.16
5 600685 5,420,281.06 1.15
6 600099 4,984,402.77 1.06
7 000039 4,701,114.76 1.00
8 000733 4,599,718.14 0.98
9 600992 4,237,997.55 0.90
10 600677 4,236,292.43 0.90
11 600343 4,210,014.36 0.90
12 600118 4,203,525.00 0.90
13 002179 4,093,691.75 0.87
14 600558 3,855,789.06 0.82
15 000701 3,833,280.00 0.82
16 000707 3,765,745.20 0.80
17 600635 3,697,235.00 0.79
18 600612 3,683,128.24 0.78
19 601857 3,627,528.00 0.77
20 000885 3,474,277.52 0.74
8.4.3

1,464,702,457.63

1,149,350,474.92

8.5

8.6

8.7
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8.9
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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

440,400.08

2 1,865,811.78
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3 -
4 42,572.76
5 -
6 -
7 -
8 -
9 2,348,784.62
8.12.4
8.12.5
8.12.6
89
9.1
()
181 | 2,471,118.30 440,183,882.63 98.42% 7,088,528.99 | 1.58%
9.2
4,627.73 0.0010%
9.3
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810

211,164,009.95

2016 £2 A3 H
518,153,187.03
282,044,785.36
447,272,411.62
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
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11.4

11.5

60000

11.6

11.7
11.7.1

2,452,072,630.35

93.92%

545,270.15

93.93%

158,677,996.41

6.08%

35,212.11

6.07%

11.7.2
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27,788,358.42

100.00%

5,233,500,000.00

100.00% -
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