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2.1
003588
2016 11 7
11,022,857,006.02
A B
003588 003589
12,864,184.53 11,009,992,821.49
2.2
2.3
021-50509888-8308 0571-87659806
xuj@scfund.com.cn zhuwei@czbank.com
021-50509666/400-821-0588 | 95527
021-50509888-8211 0571-87659965
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83
3.1
3.1.1
2016 11 7 (
2017 2015
)-2016 12 31
A B A B
A
354,638.38 256,406,851 .44 4,896.14 | 1,564,856.91 -
354,638.38 256,406,851 .44 4,896.14 | 1,564,856.91 -
3.9306% 4.1810% 0.4175% 0.4524% -
3.1.2
2017 2016 2015
12,864,184.53 | 11,009,992,821.49 | 5,586,786.38 | 831,016,754.49 | -
1.0000 1.0000 1.0000 1.0000 | -
1
2
3




2017

3.2
3.2.1
0.9939% | 0.0008% 0.3403% 0.0000% 0.6536% 0.0008%
1.9969% .0006% 0.6805% -0000% 1.3164% .0006%
3.9306% | 0.0008% 1.3500% 0.0000% 2.5806% 0.0008%
4.3645% -0016% -5534% -0000% .8111% .0016%
1.0555% | 0.0008% 0.3403% 0.0000% 0.7152% 0.0008%
2.1211% | 0.0006% 0.6805% 0.0000% 1.4406% 0.0006%
4.1810% .0008% 1.3500% -0000% 2.8310% .0008%
4.6523% .0016% .5534% .0000% .0989% .0016%
1 =
2
3 2016 11 7
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3.2.2

4.36% 4

3.92% 4

3.49% -

3.05% 1

2.62% A

2.18% 4

1.74% -

1.31% A

0.87% -

0.44% 4

0.00% -
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B

4.65% A

4.18% -

3.72% A

3.25% A

2.79% A

2.32% 4

1.86% -

1.39% -

0.893% -

0.46% -

0.00% -
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3.2.3
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3.93% 4

3.54% -

3.14% 4

2.75% -

2.36% 4

1.96% -

1.57% 4

1.18% -

0.79% -

0.39% -

0.00% =
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B2 FI Jk 81 ) A 2 H)K%ﬁ?:ﬁ*ﬁi‘ﬂfﬂﬁéﬂé{%&lt 15 1) 301l 25 L ok M VL A 0 )

4.18% -
3.76% -
3.34% |
2.03% -
2.51%
2.09%
1.67% -
1.25%
0.54%
0.42% - -
0.00% ,
20165
‘l Bl AR i S W B bR L R AR
2016 11 7
3.3
A
2017 354,638.38 - - | 354,638.38
2016 4,896.14 - - 4,896.14
359,534.52 - - | 359,534.52
B
2017 256,406,851.44 - - | 256,406,851.44
2016 1,564,856.91 - - 1,564,856.91
257,971,708.35 - - | 257,971,708.35
2016 11 7
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4.1
41.1
2004 8 27 [2004]32 , 2004
2 1 279
913100007664967591
70%  30%
2017 12 31 752.89
266.41 256.09 230.39
156 27 60 69
2015
2017
2017
2017 8.29% 83
2016
* LOF 2015
2014 * 2014
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4.1.2
2011 6
2011 6
2013 2
2013
3
2016 11 6
7 2005 6 8
LOF
, 2016 11
7
2017
11 28
2016 11
- 11
7
2012
3
2014
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2016

16

11
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4.2

4.3
4.3.1

4.3.2

2011

12

40
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4.3.3
4.4
4.4.1
10 3% 5 3.7%
6
3.5% 3.6% 9
9 3.6% 11 3.98% 40 BP
3 SHIBOR 10 4.35% 4.91%
CD
4.4.2
A 3.9306%
4_.1810% 1.3500%
4.5
2018
4.6

13 40

MLF

10

10
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4.7

14

40



2017

4.8

A 354,638.38
256,406,851.44

4.9

5.1

5.2

5.3

354,638.38

256,406,851.44
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15
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86

)
60469066_B25
87
31
2017 12 31 2016 12 31
5,041,746,912. 495,695,179.97
1,033,450.72
2,320.09
2,848,528,133. 41,955,178.28
2,848,528,133. 41,955,178.28
3,002,207,703. 301,275,531.93
35,825,946. 1,826,499.55
97,460,558. -
11,025,769,252. 841,788,160.54
2017 12 31 2016 12 31
4,979,872.53
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2017

- 88,870.05
1,882,083.77 72,826.95
752,833.49 29,130.78
76,946.68 3,159.73
101,382.89 5,295.39
- 964.24
99,000.00 4,500.00
2,912,246.83 5,184,619.67
11,022,857,006.02 836,603,540.87
11,022,857,006.02 836,603,540.87
11,025,769,252.85 841,788,160.54
2017 12 31 1.0000 11,022,857,006.02
A 1.0000 12,864,184.53 B
1.0000 11,009,992,821.49
7.2
2017 1 1 2017 12 31
2016 11 7
2017 1 1 2017 ) (
12 31
2016 12 31
282,130,806.85 1,784,978.00
1. 282,607,158.19 1,802,080.64
166,072,902.71 1,131,803.64
63,987,545.22 68,503.46
42,506.85 -
52,504,203.41 601,773.54
2. “e-7z -476,351.34 -17,102.78
-486,940.38 -17,102.78
10,589.04 -
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2017

3,
4' “_,,
5' “_,,
- 0.14
25,369,317.03 215,224.95
1 15,335,984.83 116,892.39
2 6,134,393.94 46,756.97
3 635,300.50 4,999.20
4 249.76 -
5 3,057,888.00 1,676.39
3,057,888.00 1,676.39
6 205,500.00 44,900.00
B 256,761,489.82 1,569,753.05
B 256,761,489.82 1,569,753.05
7.3
2017 1 1 2017 12 31
2017 1 1 2017 12 31

836,603,540.87

836,603,540.87

256,761,489.82

256,761,489.82

10,186,253,465.15

10,186,253,465.15

42,381,200,903.58

42,381,200,903.58

-32,194,947,438.43

-32,194,947,438.43

-256,761,489.82

-256,761,489.82
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40




2017

11,022,857,006.02 - | 11,022,857,006.02

2016 11 7 ( ) 2016 12 31
272,486,612.37 - 272,486,612.37
- 1,569,753.05 1,569,753.05
. 564,116,928.50 - 564,116,928.50
1. 906,944,408.07 - 906,944,408.07
2. -342,827,479.57 - | -342,827,479.57
- -1,569,753.05 -1,569,753.05
836,603,540.87 - 836,603,540.87

7.1 7.4

7.4
7.4.1

[2016]2292

272,486,612.37
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7.4.2
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7.4.4.1
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7.4.4.3
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7.4.5

7.4.5.1

7.4.5.2

7.4.5.3

7.4.6

3%o

1%o

[2005]103
24

40

2008

2008

4

9

24
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[2016]36

2016 5 1

[2016]46

[2016]70

[2016]140

[2017]56

2018 1 1

[2017]90

2018 1 1

2017

2017

25

3%

2018

12 31

2017

40

2018
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2004

1

1

[2004]78

[2005]103

[2008]1

[2005]103

[2008]132

2008 10 9

[2012]85
2013 1 1
1 1
1 1 1 50%

25% 20%

[2015]101

2015 9 8
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7.4.7
2017 12 30
<« > [2017]1664
30%
7.4.8
7.4.8.1
7.4.8.1.1
7.4.8.1.2
2016 11 7 ( )
2017 1 1 2017 12 31
2016 12 31
6,822,004.64/  100.00% 13,943,189.96| 100.00%
7.4.8.1.3
2016 11 7 ( )
2017 1 1 2017 12 31
2016 12 31
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2017

1,092,793,000.00 100.00%

213,090,000.00| 100.00%

7.4.8.1.4
7.4.8.1.5
7.4.8.2
7.4.8.2.1
2017 1 1 2017 12 2016 11 7 (
31 ) 2016 12 31
15,335,984.83 116,892.39
35,396.73 51.20
0.25%
H=E><0.25%—+
H
E
5
7.4.8.2.2

2017 1 1 2017 12
31

2016 11 7 (
) 2016 12 31

6,134,393.94

46,756.97

0.10%

28 40
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H=E><0.10%—=
H
E
5
7.4.8.2.3
2017 1 1 2017 12 31
A B
22,153.70 602,397.40 624,551.10
288.01 - 288.01
618.16 - 618.16
23,059.87 602,397.40 625,457.27
2016 11 7 ( ) 2016 12 31
A B
174.13 4,662.24 4,836.37
120.59 - 120.59
294.72 4,662.24 4,956.96
A 0.25% B A
A B
0.01% A
B
H=E><
H
E
5

29 40




2017

7.4.8.3 ( )
2017 1 1 2017 12 31
10,023,860.00 - - - | 665,470,000.00 | 50,839.19
2016 11 7 ( ) 2016 12 31
7.4.8.4
7.4.8.4.1
2017 1 1 2017 12 31
B
2016
117 - -
- 40,041,946.73
- 10,000, 000.00
- 30,041,946.73
- 0.2700%
2016 11 7 ( ) 2016 12 31
A B
2016 - -
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2017

11 7
/ - -
/ - -
/ /
7.4.8.4.2
B
2017 12 31 2016 12 31
1,000,545,431.08 9.0800% - -
60,050,604.39 0.5400% - -
7.4.8.5
2006 11 7 ( )
2017 1 1 2017 12 31
2016 12 31
- 746,912.23 36,919.17]  31,695,179.97 31,288.54
- 316,000,000.00 24,436,018.22  36,000,000.00 117,699.96

31 40
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2016

7.4.8.6

7.4.8.7

7.4.9

7.4.9.1

7.4.9.2

7.4.9.3
7.4.9.3.1

7.4.9.3.2

7.4.10

7.4.10.1

7.4.10.1.1

2017
2016 12 31

1,033,450.72

2017 12 31

/
2017 12 31
2017 12 31
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40

7,305.89

1,395.21

2016

2017

11

7
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7.4.10.1.2

7.4.10.1.2.1
2017 12 31
2,848,528,133.06 2016
12 31 41,955,178.28
7.4.10.1.2.2
7.4.10.1.2.3
7.4.10.2
7.4.10.3
88
8.1
%
1 2,848,528,133.06 25.84
2,848,528,133.06 25.84
2 3,002,207,703.30 27.23
3 5,041,746,912.23 45.73
4 133,286,504.26 1.21
5 11,025,769,252.85 100.00
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8.2
o
1 1.62
o
2 - -
20%
20%
8.3
8.3.1
42
74
11
120
120
120 10
8.3.2
o %
1 |30 50.49 -
397 - -
2 (30 ( )—60 11.12 -
397 - -
3 160 ( )—90 33.76 -
397 - -
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4 |90 ( )—120 3.45 -
397 - -
5 120 ( )—397 - -
397 - -
98.82 -
120
8.4 240
240
8.5
o
1 154,657,461.31 1.40
2 - -
3 409,945,124.10 3.72
409,945,124.10 3.72
4 - -
5 - -
6 - -
7 2,283,925,547.65 20.72
8 - -
9 2,848,528,133.06 25.84
10 397 - -
8.6
) %
1 111709511 | 17 5,000,000 494,352,412.10 4.48
D511
D 111708381 | 17 2,000,000 198,938,424.13 1.80
CD381
150201 15 01 1,500,000 149,993,057.88 1.36
111716279 | 17 1,000,000 99,903,398.19 0.91
D279
5 111781291 | 17 1,000,000 99,801,059.04 0.91
CD140
6 111721170 | 17 1,000,000 99,800,588.37 0.91
CD170
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2017

7 111786800 | 17 1,000,000 99,778,592.49 0.91
CD159
8 111709399 | 17 1,000,000 99,770,185.09 0.91
CD399
0 179950 17 1,000,000 99,719,617.45 0.90
50
10 111719012 | 17 1,000,000 99,719,586.35 0.90
D012
8-7 =K 9 =& 29
0.25( )-0.5% -
0.0149%
~0.0120%
0.0052%
0.25%
0.25%
0.5%
0.5%
8.8
8.9
8.9.1
1.0000
8.9.2
17 CD381 111708381 << > 2017 11
24
17 D279 111716279 << >> 2017 8
11
17 CD159 111786800 << =» 2017 11
9
17 CD012 111719012 << 2 2017 12

36

40




2017

29

17 CD381 17 Ccb279 17 CD159 17 CD012
8.9.3
1 -
2 -
3 35,825,946.26
4 97,460,558.00
5 -
6 -
7 -
8 133,286,504.26
8.9.4
89
9.1
)
218 59,010.02 8,459,487.75 65.76% | 4,404,696.78 34.24%
A
68 | 161,911,659.14 | 11,009,992,821.49 100.00% - -
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2017

B
286 | 38,541,458.06 | 11,018,452,309.24 99.96% | 4,404,696.78 0.04%
9.2
1 1,000,545,431.08 9.08%
2 816,233,491.66 7.40%
3 735,567,885.42 6.67%
4 527,300,000.00 4_78%
5 506,381,069.94 4 _59%
6 501,830,895.19 4 _55%
7 500,421,703.24 4 _54%
8 480,175,132.39 4_36%
9 450,397,981.38 4_09%
10 404,404,649.25 3.67%
9.3
785,457.43 6.1058%
B - -
785,457.43 0.0071%
9.4
810
A B
2016 F 1L A7 H 485,411.20 272,023,000.23
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5,586,786.38

831,016,754.49

63,228,286.09

42,317,972,617.49

55,950,887.94

32,138,996,550.49

12,864,184.53

11,009,992,821.49

811

11.1

11.2

1 2017 4 10

2 2017 12 27

11.3

11.4

11.5

2017

90000
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2017

11.6

11.7
11.7.1
2 - - - -
1
2
11.7.2
6,822,004.64 100.00%1,092,793,000.00 100.00% -
11.8 0.5%

0.5%

2018 3 31

40 40




