E 72 RO R A TR A T IE SR BT 4 2017 SF4F E AR

ERERARABEEGEIEFRERES
2017 FELEFRE
2017 6 H30H

EEEEN:. BRESETEFRAA
EEREN: TEHBRBITRHARAF
WMEZEHEH: —O—LENA-THH



[ 28 ORI RASVR 5 RUE SR 0 B 4 2017 SE PR ERG,

1 BEERREER

1.1 EERR

BEFHMAMER S, ERERIEARE TR A EERERIC . RS ERRR s E s, Jf
KNI B E L MR AN SE B RN A SOE B T . ACREERE D =2 UL
WAL EFETZ, SFHEFRKER.

B IR AN b E @SR R A R AR AR S SR L E, T 2017 48 H 22 HERK 7 AHH
HHIM SRR FERI. FNE RN WSt . REAGIRESEAS, RIEERNE
AFAEBBACE . 5% VERR R B 5 -

Fe G IR LORSEE F . B0 5T 0 0 A SRS R G R, (EAMRIERE B — e A

HE IS A SRR ARRIL . A KR, $TE TR 0 D S iR 4 5 152 A J
EAINEEE SV RCYSE Wik TN

ARG W 55 R R R H T

AEWHE 201791 H 1 Hig% 6 H 30 Hik.

&
\S]
=
b
&S
=



[ 28 ORI RASVR 5 RUE SR 0 B 4 2017 SE PR ERG,

1.2 BX
L B R R R B oo 2
L EEEHR IR ettt 2
I 111 | OO U OO 5
2.1 FEBFEAIE I oot 5
2.2 FEETFERTEIH oot nseeeneenanen 5
2.3 B HLAFITE S IR oo 7
24 BIRIEFETT IR oo 7
2.5 HABATTEHERE ..ottt 7
3 EBESIRFRHIZE ST oo 8
3.0 T B I S5 FR oo 8
3.2 FE G VMR I oo 8
A BB IR et 9
4.1 FEEEHNFIE G I oottt 9
4.2 BN BN AT SIE M E RS AS T DU BB s 12
4.3 FIEANSHAE N AT DTG E T oo 13
4.4 PO R A R G R R SRS A BT R IR UE I oo 14
4.5 AN FEMET WEFFT I EATWE BT EEREE e 14
4.6 EIENSTHA NI S EAR P T IV oo 14
4.7 PRSI B E S RN S FCAE DL UL TH oo 15
4.8 AW BN AT SR NBEEE S T P ETVE S T UL e 15
S B B AT oot 15
5.1 AN AREE SFTE NI TS TEILTT B oo 15
5.2 FEE AR AN AL S 3 PSR AE . AHETHE FE D O SEE GL B 15
5.3 FEE AR ALE LIRS P55 BEANER L, MEFATEERRE W s 15
6 EEEMEETIRE CREBBEITED oo 15
0.1 T FZHUTIIR oottt ettt 15
0.2 FUTEZR ..ottt 17
6.3 I EREE (FEEIFME) ZEBIZR oo, 18
0.4 F R PTE oottt 18
T B R B IR et 36
T R I B T A T I oo 36
7.2 AR R AT M B BB 2L oo, 37
7.3 HARHZ A S AR o5 56 4 05 7 B EO R INHE Y B BT IR S A BT B A s 38
7.4 3R A B B A T EE KB B oo, 38
7.5 BRI T3 b S R B AL oo, 40
7.6 IHARFZ A Fo A 7 24 B B LU R/ INHE e BT T 44 B 2R P 5 A e, 40
7.7 BARAZ A S AR o5 B 4 057 R EO R /INHE Y B BT B P SRR SR R BT B A 41
7.8 TG HAR L A FOANE 5 FE 4 B A LU KNHE T AT T 44 St S B BT A 41
7.9 SAARIL A FRE G 4 57 1 RN R AT LA AAGE R B .o, 41
7.10 REWIRARIE S HFFIEAR AT D IEBLVEI oo 41
71 G HARAIE S B F I E G AT DL oo 41
712 B T B R BT et 41
8 B B R A S e 42
8.1 WIARIE S FIHFA NI BATFAT N GER oo 42

347



[ 28 ORI RASVR 5 RUE SR 0 B 4 2017 SE PR ERG,

8.2 MARIE ST A MM N AFFE ARIE BB oo e 43
8.3 AR EL &AM M LA AT I 0 R B DX AT Dl 43
9 FFBERZE G ITETT ... 43
10 B R BT oottt 43
10.1 FEGA BRI A K ZIIRA oo 43
102 BEEHAN, BEEEEANNLTIRESIEE T THRERANFLD e, 43
103 #WRIEEEFIN. HEWF=. BTSSRI oo 44
10.4 FE G FEFETMEITLEE ..o, 44
10.5 3515 0 P S T T 25 AR I 44
10.6 EHELA . B NS H SR EHN S ZFE B BAR TT T oo 44
10.7 FEEFHIES A FIZE T B IO FAE D oo 44
108 A EE T ettt 46
11 BB R I At B B oo 46
L i = - OO 46
12,1 BB S H SR oottt 46
12.2 AT T BT oottt 47
12.3 B T T ettt 47

#
~
p=il
H
5
=



[ 28 ORI RASVR 5 RUE SR 0 B 4 2017 SE PR ERG,

2 EEFAN

2.1 EEERBFR

H AR [ 72 R R AR A BYE 5 45 0 3 4
SRR E Z RFMREAR S
4 F ARG 002458
T g R 002458
HEEE TR LRI TFF R
e A FAERH 2016427 A 19 H
FEFEFNA B R4 A PR A A
HEFEN Hh [ AR AT B TR A A
w5 B AR & 1 R 2,888,365,222.15 1
REeARGEM AN

2.2 EE= il

ARFEGAE PR XS I RTIR T, AR s N IR IR B el e AR IIE, 1E
WG HER b ) G R B I R e S 1H

A HE 4ok FE 8 e 41 & fR ;. (CPPI, Constant Proportion Portfolio
Insurance) MK AP BERE G T AEREE . Bidr AT T THER TR R
o IE] R G B EE ], DA R AR FTHGAE 1 H A5

1. K] CPPI Sl #EAT B 7 e &

A FE G DUE E EE A5 2 DR IS SIS 9 ik, 2 a8 T 8 PRI B 77 R g IR % 77
FITC B L AE, RIS 5% 77 350 40 BT B 7K 52 (1) 40 2K dae R AN RE o TG IR, % 77
YFTPERWCES o Jo R BE 77— MR AR B E Y A S B, KUK B — RO
Gl G T B AT

CPPI J2 [H Frid 47 i) — A4 B 415 ORI g, 8 2l o o0 i, R4
T3 RA R A . A8 IE R B AT TR 2 O3, BLAA TR 12
LG AE — BN ] BLJS B EAMIS T F 56 B0E I3 — HARME, A s 2|
XS IRE G I H o 78 KU B 7 AT TROR R B A 3 b, i B
N B AL HE 5 B BAAE € B4 A i 26t b, ARYE CPPI HEEMLE. 7 sh B4l
AH BT R0 € I B AR AR B 6 B P L B @ AR S, 45 TR EU &
E PR, B GE PR TR R A MBS 2 R & 5 i
BAWS%.

2. ISR RN

ARFEGEE X R TTEFA AT, 4 CPPI SEEE, M =T T B R,
oy EW ST K YRS

A HE G I SR AR BT DAOMELIE I« A 15005 0 SR N, Jd i b B v VR Bl 1 B 5
TRIEA & mimsh v Sk R s 2 il bR s, B4 & e
Py I AR BT HAEE, FRARA RS 5 A b R XU

3. IR LTSRS

ST 47

He B Hbr

W
Ry
&
)




[ 28 ORI RASVR 5 RUE SR 0 B 4 2017 SE PR ERG,

D SRR AN S RANILR OB, Bl M5 XA TR 7
SRR BLRE G 2 RS b, R TR R M 2%
BRI

2) e KRR SRR, AT . BB S %
LTI BB AL & A0 RIS R P51 17 2 L 04 i35
TR ERINL 2, FURALFFBUR LI S FOATAE TR, RONBAIE . Rl
R, BLAUERENE 4 AU, 3R B AL (a2

4 BRI B

ACHE )R A 5 SR S AP R B R, S
PR ML, TR, DGR A AR A, A
45 T4 0 5 240 T 0 AE 20 OO I B L 26 0 71
FTBRAH A V7 I R A G B35 0 8 6 U £ 5 e 5 FORLE
[RA AL F A7

1) SR LI 5 S

RO ACHE G R R AT S B0 O RS TS0 46 4 964 O R
BRAPHT, Ve R TR LA AT S R DA SR B D R OB B 0 I
EAIR

2) WY BR A LA S S

EE IR ILARR TN L5, I B A 203K T A4
TP AR L, B2 M R L B S AR IT i O B4 2
et W IR G BUHR Beta BTSN IBRER, 215 10T R £ 1R
NSk

3) RIS

SR R, FER R AL RN, Mgk, AR
W 2 A0 3 R — A TS, (R R R E . A4
S RO A B T 5 2 A0 03, 9 2038 102 S WL 7
.

O RIES

ACHE R R S R L ] 9L 5 30 30 6 M6 7 045
e, B G R 6 M T S B BRI

5) YL

B TSRO DL B85 R O e T2 8852 5% LA B RO 1, T
ES L SR M TR, BRGS0 30 A2 S0 22 5
ARG . (55 2 G ISR AHUBIR Y, KL 0 e S0 51 %
HESSH 42 53 2 M T A BV BB 95 7 A K O e LA, I 5
K5 12 B T SR A o A R

5. IBRSUTILLE es

ASE GRS TSN, DR LT H R, 25 RS
Hevt . RIS IS TEA R I RTH T, EFIRA AR 42 SRR
A LT R . RIS T T RS AR T, 365 & ML 11
B, A A TR A 2.

6.t S

AT P R R RTR T, £ %18 MR SR 4 L Wi
AR, S AT XTI, 76 PR S R
GG 3L, BT e RS G H

Femii47 T



[ 28 ORI RASVR 5 RUE SR 0 B 4 2017 SE PR ERG,

7. B SCRRUESR AR TR A

ARFEGRHE ST RAT AR KRR TR R ATREID
H DR A WA e AT T 37 9 3 A S5 S MR BE 7 SCRFIE SR O 1 D B AT 2
s TR IR SRR O RS R E TR, PPN 587 SCRFIE 27 IO A
X B AR A AR L PR B8 R B

8+ BUIEF BT 5%

AT S AEFATBOES B, R B BOIEAR FEZR A T I TT, 4558
UESE U A A SR BRASELKT, FFRIRA Y IR BORBGIE 2 18] () A R 445
RO RS 2 o

ASFE G BN 78 70 5 FEAGIE B AU 2 Ve i sh kSRS RS AIE, i
POURCE . APPSR, AT, B RBRE I W .

b & B =FWBRAT S WA R (BiE)
DR YA 2 AL I G ARAR G I G, & T UETF BB EE G b AR RS il o

23 EEEEAMBESHEEA

= HEEBEHA HEFEEAN
ey i B R 4 A PR A ] o [ R BHRAT I A PR A 7]
P 4 227K M 5
. X AR HLIE 021-31081600%% 010-67595096
RN LB FA xinxipilu@gtfund.com tianqing1.zh@ccb.com
P RSS HLE (021) 31089000, 400-888-8688 010-67595096
feH 021-31081800 010-66275853
hE (R BRRESRENX | IR X Sk d2s 5
M b 1k 4L KIE 1005 R IR ER 4 il
HC 3984
AL T X AP #1858 | Aba{ i FEdR X W T KA 5
S RE162-192 el Sk
HIS S 2 ) 200082 100033
FEREAN Wk 55 e Tt

24 ERHEFR

CRENESRR Y C EEEFRERDY A GIEsER
)

B S E BE R  IE S BN LI www.gtfund.com
FHEMITOX AT 18 5 8 SHEEKE

F TR J=

SRR S A A 16 J52-10 J2 % 2 44T M E T

AR 300 52 (A5 B P EE IR AR AL B

2.5 HAfAHRER

| 5 H | 4K | Atk

#
-
p=il
Y

7

I
hs}
=



[ 28 ORI RASVR 5 RUE SR 0 B 4 2017 SE PR ERG,

[ 25 3 4 34 R 24 VA O

WAL A X A% 18 5 8 SHEFE B RE

O
FEME AL s 16 219
HERIEA BRI R AR AR | BRI X FE LR 12 5 3

3 EEMSERNESHFERI

3.1 FESHEEFENG &t

SRS AR

3.1.1 HEBIEMER

WMEM 2017FE1 H1HE 20175 6 A 30 B

N IRe Sl 32,610,187.38
AR 44,858,525.31
DAY 351 35 4 B A= B 0.0152
A IR IR 35 1A 1) % 1.52%
KSR B E G K 1.51%

3.1.2 HIRBEEMIER

REBRQR017E 6 A 30 H)

SR ATt e R 22,199,062.38
HAPR AT AL 73 P Ik 4 B R 0.0077
AR F 4 0% 7 vHE. 2,910,564,284.53
R B & 0 B E 1.008
3.1.3 R2iH#RIER WMEBARQI74E 6 A 30 H)

e MR THHEIG KR 0.80%

e

(1) A DSl 17 2 S A WM SN #estlieat . b CRE 2 fedr e sh i)

THERAR O 2% F G IO AR, AR 9 A L Se B s in_E A 24 Se i E AR S s
(2) Prid e SR b AR NINWBEE 5 5 G 10 5% B, T A3 L JE Sebr i 7K1 2

(NS Tk

(3) AREEEFREZHA N 2016 4E7 H 19 H, #H1EE 2017 4 6 A 30 H AWM —4F.

3.2 EE&ERERI

3.2.1 ESHFIFENE KR KIS RS B A R H R

e g e IR X Ml 45 b s
N gyt | R gt | T
B Bt KD KR briEZE U250 R 2 K b OEI6) @—®@
@ " H£®
Lk —"1TH 0.60% 0.05% 0.23% 0.01% 0.37% 0.04%
HE=1MH 0.60% 0.05% 0.69% 0.01% -0.09% 0.04%
27N . 0 . 0 . 0 . 0 . 0 . 0
i 27N H 1.51% 0.05% 1.36% 0.01% 0.15% 0.04%
HE 4 & A
Lﬁéﬁi 0.80% 0.05% 2.61% 0.01% -1.81% 0.04%
X 7
847




[ 28 ORI RASVR 5 RUE SR 0 B 4 2017 SE PR ERG,

3.2.2 BEEFRAEFDCRES MR THHEE KR K5 RS B R s RS LB
] 7 R PR A VR 5 LI I 15 B i

13 55 B B K R 5L G b e B v R 35 R T s B AT EL K]
(2016 %7 H 19 H&E 2017 % 6 H 30 H)

2.67%

2.29%

1.90%

1.52%

1.14%

0.76%

0.38%

0.00%
-0.38% 8
-0.76%

-1.14%

2016-07-19 2016-09-14 2016-11-10 2017-01-07 2017-03-06 2017-05-03 2017-06-30

|— EREAEFES — L]

e (D) REESHERESEN2016FE7 A 19 H. #1IEE 20176 A 30 H, AFELEBIER
[ A 3 — 4 5
(2) REETEANNTHECHL R, FE7E LHITFEARZAE.

4 EBBEARSG

41 ZEBEBEANRESLHENR
411 EEEHEARHLERESHER

ERESERARAFMRILT 1998 4E3 H 5 H, Z& P EIE SRR FE T [1998]5 5 3CHAER)
AN EESE AR — ARNEMEAN 11 LR ANRT, AREMAN L, JRE
B ARIN A 73~ F .

WA 2017 4 6 H 30 H, AFEESEB AL 93 HIFMGEIEH#H LS. EESEK R IHN
BRAMIEAR GRS, RS ERIEFRTES (OF 2 R7&EE, 20l ERE R REE
EHB RS BRERMBFIEHRERES) . RS DRI SR TS BRERTTSIES
BRES . BRSBAAMEBEAIERIETES . BREWEEME RS BIEHRTES. BRE

29 T3k 47 T



[ 28 ORI RASVR 5 RUE SR 0 B 4 2017 SE PR ERG,

SME RS IR G AUER R R S (& MIEF R IR S AR ) . E 28 44 FT K IR & BUUE 5 #%
TR [EARYIR 300 FRECIE S B RS (HEZRES RN ER G IE SRR RS AR FHfi
WRVRHUE SR TR . ERXAMRARGTEH BT REE . BRP/MERKEGINE SR TS
(LOF) (&SRS HEANR R ) BERHIATE 100 FEEIEHI 7S BRMEZE MR
W E R A IR A e (LOF), ik 180 Rl 5 BT R Bl 77 0 ¥ 2 & . 28 LAl 180
Grfhss B RIFICRIR HOE S B R S S e e 4 . R R 3N SR A BOE S R A . RS
HRG RGBS 4 0 3 4. ER KM IR RS BIEHRR S S B AR KR i i i B RS 4 i
4(LOF). EREHAHFIIERETHES . BRINSTHRTHINES . BRERTHREG IS
RIS (HERIEHFREIESHEAMAR) . FHR R RGE RIS RIS B AR5
FEAT AR B AF S A 4 . E R R AR & BOE A4 7 3 4 (LOP) (i E RS EAR AT 4 8
A2 5 B ST 5 P W 3 St P R B A T RO AR 5 SRR 58 5 B IBGRIR i SR A B 4
[ e LAE 5 4R399 6t 22 5 BIFIGRIR SO SR R BT HE S e 4 . At 50 100 22 5 BT i U BUE
FA S E AR E A A R 5 R S B B [ 2R 0 458 5 T TR 25 P o 4
[l 8 5 18 s o OF R SR RIE S 5 . AR IR 24 ARAT AR K JOE 4R e i 4. B3R il
G HBM R BRI RS . ERREEMERS SR ERGAER RS ERR S AER
EIRAANEFH TS (LOF), HZ E SRk ah R G i B IR A RUEH 4 P 4 B AR a8 R G il B IR
HRNE R BRI S, ERCEREEWIANRE BSR4 R4 W R R 5 R 4 AE
HTHES ., ARGEREAEFREES (HESIER R TR R FEIRFEN A E
RE BRI RS . ERENE R M UCRHMT LR 80 BOE S B e 4 . [ 2R G0 R it 27 BY U 5 #5 it 5
4 CHHEZR 6 A3 BLIELIM 515 BUIE S 50T B S AT SR ) L [ 2% SRS WAL R T T B VR A FRAIE SR 4 %
g CHHEZR ARG IRATR A BUIE S5 $ JE R S 3 MR [EZRIRAIE TMTS0 F 805 Gk 4% v 5
Gy BERBENEA A& RATWIRE S JOEHF R E LS, BRES G ERAEIEFRRES, B
PR R B IR A BRI T A A R A 2 R C B VR A RO SR B A A [F AR LI I+ S ALE
FIL RS ER RS R ANER TS B H ARG R AR A BNE S R i 4. B
RERAN U B IR BRI IE SR IR S . ERFEMRAREGEIEF R R LS. HRAEREREIIES
B A, ERREAAREGINES BT ES . ERESH U HIE SRR RSP EE S, E
FemhF 1 RS B IR A BUER I R G ERENER AR E R BOEAR R 5 S (LOF) (HE%E
EHIE BT BB VRV 4 4R U0 JOIE FR 4R BT I S e T ok, [ 2 R T R VRV 4 4R 0 SiE JR R B B 4 el v
I 300 RS 5 B T B R BOIE S B R B A0 IR . B 2 RAVR AR & RUE R R4 . BR
HHIEZE 138 5 BUIF IGRAR B F 48 B2 e 4 . B AR AhiiE 2 4R 1E S A 71 28 5 BT R R B0 S R 3 2 4

e

g

10 Tt 47 7



[ 28 ORI RASVR 5 RUE SR 0 B 4 2017 SE PR ERG,

H R ARG E R AR B e [H B RN B RS RIE R B A e . E R ADLARIR
UEZR BT E (LOF). EZ8 M a8 RIGHC BIR G ANES R B A G, 2855 6 RIS AC BIR & BUIE R 43 5%
B, ERFEDRAGKERSHIERFRRE., BRERRGELERSHIEF RS, HRER
FRIGE ER G RIEF R i . H R G M RE I B RS RIER R B i & ERAZE R M i,
MR LW ARG ERS RS R E e, HETH AN ERGMIE R Ee. HEREEE
WP RAE S S B i . B2 RAE SR i 2 & . [H R 52 28 RIS B IR & AR
[ 28 Aot R BLR S RIE S IR s . EBHERAG I RIER R T e, BRMEE
WRERERGMIEZ SR ES. EBRAeEMpEE. FHERUT R ER S IR
PG, EREENRZE LHRBUEF R RS (LOF). EZ Ak E A Al e 5 48 BOiE 7 & 5 5 &
(LOF). 7 R F=[al4R & WITTBOR VS BE BIR & BUIE R 4 B 2R . [ Z8 HhilE W 3 UE 7 AT Ml 8 BOiE 27 4%
i E (LOF). [HZ KIS RGN B iR & BB B & CGhHERRAR S HIEF R RS E
Mk R RS A B R A AR S . EBEE TR G IER R a . ER AR
W SR RE S B . R R RER S BRI R R i i o Ji4h, AREGE BT 2004 F3R1G 4
[ 2> PRI AL G B A ORI G B BB, H AT B e A R e 2 DR 4L . 2007
F11H 19 H, AESEHRANFEMEWFECHRFETHEAREK. 2008 4 2 H 14 H, AESEHAK
NERERAETT RS2 2% 7 Bt BML 55 (L B kg aF 2 —, 6T 3 H 24 HehEIE
ARG SRR B NP (QDID BEHE, Bl /A%, R, F&. L/ HIA QDI 2%

BB 55 TR

%‘:\g/ﬂé\

412 E¢2H (RESLBPH) RESLBEHEKFHN

w4

55

AT G e P
CBED HIMR

ERHY | SEH

EFR A
IR

L

R IGE 4

RIS S AAlhE =
211

2016-07-1
9

16 &

L7 5 11V S 53 AR ST S5 RN
L AE R E A E PR B E AR A
AL ARWHES . 2007 4 4 AIA
E R HARA A, JiEAT Ik
WAL 01 FE 44 HBhHE, 2011 4F 4
H % 2014 4 6 AEEZRRARE
BIEZR % I S 1 FR e 22 28 2011
6 HZ 2016 4 6 AEEZREE
TR AR 16 {F VR A5 IF 95 58 % 2k 4 1 2
M 2013 48 £ 2015 4 1
H 15 HAfefE B 2= B bril o I A TR
HANE R R RSN SR,




[ 28 ORI RASVR 5 RUE SR 0 B 4 2017 SE PR ERG,

2014 4£ 5 H £ 2017 4 8 H #AEH
T2 TR 2 W SATIR & TR 77
BHREENFESLH; 2014 F 11
H & 20154 12 A BB Z8 K 5w
mn PG B I 77 #% B 5k 42 (LOF) ) 2
G4, 20154 1 A% 2017 £ 8
H AT [ 22 S & i 25 R i B TR
A BRI 4% 7 4 (it L 28 H bRl
ain PR A TR A BUUE I3 5 B 2k o Y
Mok WFERELH, 2015 4 4 A
#2017 4 5 HH#AEE R RAR S
BIEZR 4 T I S 1 SR 22 85 2015
4 H #2016 F 6 H AT E R H
UE & 2§ T AEAT L 8 £0or gE 25 4%
7% 3 4 R0 [ 28 EE 2 dh OB T
TR BIERRFEREENEES
PE; 2015 4F 12 A% 2017 4 8 H
FHEAT 22 3 H bl a8 R A TR A 2
AR RESMERERARS
BEZF R RIS R &2 2 2016
3 HZ 2017 4 8 AFMEERR
AR AR VR A BLIE 25 58 % 2k 4 1 3
S48 2016 £ 4 A E 2017 £ 8
H AT [ 22 F A DK ) 5 % TR A Y
IEF RSN ESLH; 2016
7 HZ 2017 4 8 AFEERR
FIR A VR A BUIE 25 15 5% 2k 4 1 2
G4 2017 4F 5 HE 2017 4F 8
H AT [ 22 S A48 R 5 i B TR
RIS 4% T R (i E R R AR
AR R R SR HIM R H
REGETHREGIEHFRE RS
ML,

E L AR M EE RS A R REAEMC H, BiEEeaH, FRANAMEES

FARH .

24 UEFE MO & SGEMNAT I B2 CGIEFR L MO N 52 B2 4% B BEIME D IRAH S RE o
3. AEESEFEHAT 2017 FE 8 A 12 HHEAS, e H 2017 4 8 A 11 HEABHEMAERRER

FORAR G RO SR et G2 B, WIS Y E ZE RAGRAR & IR SR e N e B

4.2 EFEAXRE A AR S B FET 5 15 5L U 9
AAREWN, AFEGEEATRKET GEFRE). QEFRERESE). (ReEH

S
Al
>
-H
Kk
S

12 47 W



[ 28 ORI RASVR 5 RUE SR 0 B 4 2017 SE PR ERG,

MR SR FA REEEIIE, MRE TR e e RS BAE, AERELEM. ¥
FAR T B R PR LR B 0 N V0B 2 5 S 5 BRI FH B 4 W 7, R ) UG 1 2Rt o A
PR . AREWIN, ARESEESEHGM, RREMFERESOHIFGAMNRKT N, RE
ARG BRATTIS RIS 2RI 5 REAE AT N, (5 B9 kit iR, 28, AeEA
HeEHAPE AR ST SRS S AR R Z I ARy, e RN
RFFISLIEAE, JREd RS MV E. R OB A NI R, A RIRE R BN BEVERL

E)k

3 EASHR SN AR 5 IS L
43.1 AL 5 I HIRAT L

AW, A S BN RN GES L& B A 7 A TR S BRI S L) A%
WL, AL PR 0 A 0 KR R AR, T 40 10 T 43 SRR A5 B R WA 0 2, W 1
IV B B T S e ARV L D) ST 2 1T o

() R 4 B B AR BT A5 e B2 4 0 7 14158 5 40 22 40

HARE & A TR HIEFEI, ROGHL T ARN RS . AAFHFM S LR, B
SFHE AR 70 50 2 407 AT DA AP A8 3 40 A8 16 MO LR, LK M
e EEs 95% B FAT 0 (1 thk.

(=) H R E R 250

R G ER AR T=3 1 T=5 0 BN IV BT 11, 455 4 s AL 4522 55 W5 00 IS A1
COAPETH, I DA, HAT 5 G oAl & I 7Ed I 0 67 1 e (R e 5 2 0o % T A2
U5 2 MREA (L SRR CREAR30), BRI KA E 1% 50 % BT

(=) HE 4B A B W00 b

T ARSI TEN ¢ K3 MO S AL A R . % T ZE ) B 1 s B e
G AATN, DERIESETIN TR, AR G FLARRE A 7R A S LA A
AT SR A 28 5 AR S T A

432 REXFHITARLTUH
AEHIN, AR EARESEHEANE NI EAGRRERBIEHRAZ S ARG
W, RKIUATE A T RE S B 2758 5 AA 2 ik (0 7 58 5

13 47 W



[ 28 ORI RASVR 5 RUE SR 0 B 4 2017 SE PR ERG,

4.4 EENXTR S P 2 S B T SRIR ANL SUR B B BA
4.4.1 RGN E ST H HTIEAIZ/ES B

EFERAAE R, BINEEEATH, BB N I RARRRAE, R R R G
i, B E SRR IR, WS TER I8 Sk B S A E AR BIBORIE ST, R R A Al
EHAS W, WA AT — DS, B LR THERE, KO m EUR R T
SRR, AT SR TR R 2B, 7 LR S R TR 52 A7k, AR Aok e A5 1E
5L S e VLEC I 22 7] -

i i, LGRS DL EALH R O L, M MK IH 2 LA v k& 40X
B, A R AR N T . IR SR LB IOy T, dERpRE A A s sh ik, ™ i RS XU
T A Rz R, B R SRA A

4.4.2 MEBHAEESKSRI
AFEETE 2017 4 FREFEB KRN 1.51%, FEHDNLSTHEEER RN 1.36%.

4.5 BEAXNERET . IEHFHHIATWES K HERE

JEEL 2017 £E R4 A Beilidz, FATIA BT BUR A <A fe b v 5 2 HE 0 ORBRR] (R AT
GG AT R . RAIETF R SN, TR ECORM R 2 4ERF X (0 R % R, (BREE
TRRERR A TR =R S, BRATAIR RS R KA A = LS, RS E =
FER P 2 R AT R SRAGAG(E ST . BAVUIIRE S EE AR OR L HL 7 DUROIH B TH O SR IR 38 703 9%
N [AIIBATN AT B # VIRE L LATE I TR rE, WV ok A IR BRI sl .

gt i, BT HE, BE SR EE D G, A7 A W BN A R Bk
FEUI5, DA R 7 0 B TR ) 150 0 o 41 3R )8 A0 S, R BEGORL E— 8 R . JEIK 5T, TR CPI
[ /N BT 2 2% . DRI AS T sl i 35 AT A By 17 AR . 53—, 2017 SERATAT I
BRI IESE, (EBCRIERE RS, GPk 3 MR AR AR, HaTikas %
XA ee R & EmENME, =FEAERTERINREN, £l 5 REmFNEES, 5
RLTYI AR SRE TR, R RERE R BT AL Bl 1 2K

aus

G

4.6 FEEAXRE AN EEMHERFEETK B

AH G NG IAN SR EE M E, WAMER R, IFIE 7 HCHI LR . fiEZR R
EBG RS MGEMR TN R JATAEE, fRESMAENA RS G REHN
MRESMEBCRHITERT TR AFMEZ RS ETIEE N A AT AT, AR

1

N

Uit 47 5



[ 28 ORI RASVR 5 RUE SR 0 B 4 2017 SE PR ERG,

A REER ATWHT T 5T, WEAFEERAT . STHE SRR B AT I
Wit e Bb e . He GBI NS EA PRI B R A SRR, T A E 2R AR F IR
FRBE AR . BT AFAEAATE R 2R, — VI PR A it KA e e

4.7 EENXTR I P S 2 AU IS L A 1 B
BEARME YR, RIEATES TS G RIS RS, AFE S T0 R 73 BCAH 1 A S Y
IR

4.8 MEFNEEAN KR ESFA NBERE SR HE B F R UL
T

5.1 MERARESITEE NEATHERHIE A

AR, S BRAT B A PR A R A S G T E SRR T, MRS T QEZRSBE eik).
et R, FTLEHBMBEAMARME, MMAERERSHIFAAMROTHN, BERER A
GEE-F= N PNTINLPE S

5.2 FEEANRENEESERSEENTHE. FETHE. FHES RSB KB

ARG, AT NZRE G CME . e, FTTE D BOMEAAT RE, ARSI
ST HET R BRI CE AT TAR MR, WA G NI BHa it 7,
R, 8 BNAT 0 2 S BT AR 22 AT 9

I, AT e R SR 5 i

53 HEANKLEEREGTUFFELEEFENFHNREE. HHMZERRER
AFEENEZEE TARE PRI SRR SER . FESRRE WS, SEd
EIMEENE, RIEREZNEAAAEREICE. R P IEMRR B H

6 FEFEMFLUMRE REHTH

6.1 EFERAmER
it FER: ERRARARSGIES R TR S

WEmIEH: 201746 H 30 H
15 47 W



[ 28 ORI RASVR 5 RUE SR 0 B 4 2017 SE PR ERG,

BAr: NRMJG
_— — IR FERER
201746 A 30H 2016 £ 12 H 31 H
B - -
AT 6.4.7.1 657,686.10 1,480,019,048.23
SERA 4 10,865,399.01 40,559,815.78
1E HPRIE 4 55,720.83 29,093.35
T 5 1 4 b B R 6.4.7.2 2,145,827,737.92 1,932,301,332.08
Hrp: RERE 66,469,095.22 41,562,332.08
ey - -
i % 2,079,358,642.70 1,890,739,000.00
PE7 FRIE SR % - -
Dkl Er Ay - .
fiT A SRt = 6.4.7.3 - -
SN IR A 4 i 5 6.4.7.4 737,000,708.00 -
ISR Z7 15 5K 2,232,435.73 60,340,363.60
AR 6.4.7.5 21,118,724.31 17,492,476.27
INEcdiie ] - -
T WAL ER D K - 99.88
18 S T A5 - -
HoAh Bt~ 6.4.7.6 - -
B’ AT 2,917,758,411.90 3,530,742,229.19
5 R AL ) AR LEREA
201746 A 30H 2016 4£ 12 H 31 H
i - -
SR - -
3T 5 1 4 i A1 f5t - -
T A= 4 Rl A7 £t 6.4.7.3 - -
S H [ 4 ik % 7 K - 532,600,000.00
N ASHIE 2778 5K - 6,277,126.60
I A 2 ] 3K 3,482,179.05 502,539.88
LA BN AR T 2,874,401.72 3,048,680.73
AR 2 479,066.95 508,113.47
IREAST 4 5 iR 55 o - -
AT AE 5y 9% 6.4.7.7 101,359.47 31,891.21
INRR RS - 12,646.65
AR - -
18 S T 155 471 5 - -
HoAth A7 £t 6.4.7.8 257,120.18 82,126.40
Uiy 7,194,127.37 543,063,124.94
B EN A - -
SR 4 6.4.7.9 2,888,365,222.15 3,010,212,998.01

16 Tt 47 7



[ 28 ORI RASVR 5 RUE SR 0 B 4 2017 SE PR ERG,

VN Wl 6.4.7.10 22,199,062.38 -22,533,893.76
BB &N A 2,910,564,284.53 2,987,679,104.25
AR PT A E BT 2,917,758,411.90 3,530,742,229.19

v HAEEIEH 2017 426 A 30 H, & M810F{E 1.008 76, 4 HU %1 2,888,365,222.15 11«

6.2 FlER
it FEg: BRRARARSGIES R TR S

AIREW: 201741 H 1 HE 20174 6 A 30 H

BAr: NG
o P |
WA S 20174E1 H1HE201746 H30 H
—. A 70,327,451.42
LALE N 52,568,073.36
Hor: fERFEHRA 6.4.7.11 22,401,705.05
s IFSY PN 28,538,454.89
LR RFIE SRR RN -
SENIR B SR 7 N 1,627,913.42
HAh A SN -
2R (AR LA 5,028,729.82
Horp BREEHRTEIRE 6.4.7.12 4,500,391.95
e & -
firr R U s 6.4.7.13 171,936.54
BE P SCRFUE SR U A -
Dikod ket & .
ArA TR R 6.4.7.14 -
J RIS 2 6.4.7.15 356,401.33
AN fRT AR 5 2% =] NETRE=)
;;\Uf)m”ﬁgzwm BERB"5| 4716 12,248 337.93
45T (R DA — 5 3131 -
SHAYTN (2K BL<- 5 4151 6.4.7.17 482,310.31
W = %A 25,468,926.11
1. AR 17,580,332.80
2. fLEW 2,930,055.47
3. HHEMRSS % -
4. oA 6.4.7.18 428,101.95
5. FESCH 4,286,718.86
Horpe 32 [l 0 4 R 7 S H 4,286,718.86
6. HARZH 6.4.7.19 243,717.03
=, FESH (FHREFU-SHE
5 44,858,525.31
W TR 2 -

17 T4t

47 |



[ 28 ORI RASVR 5 RUE SR 0 B 4 2017 SE PR ERG,

| W RE GESHRUSHED | | 44,858,525.31
E: AREEROIH N 2016 £ 7 A 19 H, BJE B4E AT A .
6.3 TAEHENE (E&HE) THR
it EAR: BRRARARE BSR4
AREW: 2007F1 A1 HE 201796 H30H
BAr: NRMJG
5
HiH 20174E1 H1 HE 201746 A30H
e R Ko EERE TR HE N E T

— WM A e (&
SEAFED

3,010,212,998.01

-22,533,893.76

2,987,679,104.25

. AW E S A
S GIEAR S IR
ER)

44,858,525.31

44,858,525.31

=\ AR HEAL 5™

A E ST EA S (F -121,847,775.86 -125,569.17 -121,973,345.03

B ks> BLe- 5 3H A1)

Hrp: 1S HIEK 1,052,992.15 -361.71 1,052,630.44
2.3 4 B2 A 3K -122,900,768.01 -125,207.46 -123,025,975.47

VO A 303 i 22 e WU AT
NGy BE R 7 A 1) 2 4 44
EARS) G E D L5

YD)
Fiv # i (3
ﬁi%é?{ﬁﬁﬁ%ﬂm - 2,888,365,222.15 22,199,062.38 2,910,564,284.53

e AFEEMOIH Y 2016 £ 7 H 19 H, Bk Jo L4 R AT LE I .

A B 55 1R B A R 7 o
AT 6.1 2 6.4, MR NI M NEE:

HeBFHARTIAN: HRE, EEXTERSTAN: HRE, Siiainsi: i

6.4 FRRE
6.4.1 EEEAKIFNR

1] ¢ R LR A VR & TRUAIE S5 35 5 ik 4 (LA TR R AR i ) 28 vl [RIAIE 3 M B 1L 2% 2 (A e
o[BI 2 ) UE MEVF AT 120161263 5 € 5 T #E T 28 ROF R A TR & LIRS B0 5 M stk DA%
HE R S A R A FAKIR OF e N RIERNERE 3838 898) A1 (28 ORI R AR TR & B 25 1%

GEY AT ATEE., RESNRAMIFRA, FLRAE, HIRELEEALTEIL
18 Tt 47 W



[ 28 ORI RASVR 5 RUE SR 0 B 4 2017 SE PR ERG,

Wit & R S LSRR N IR T 3,073,093,853.99 T, b8 A Kk i Hh K 23 1H T = 5% Fr CRE R 538 45 k) 7 4
JKIE ORI F(2016) 5 926 S X RS T LAIRIE . SrhEIER S & X, (ERRFRARS SIS
BHEESESEGFHDY T 2016 4 7 A 19 HIERER, 6 FA S H K205 08 50h
3,074,563,465.13 g ndil, HANWH M EIT & 1,469,611.14 4Rk G AT. ASE G5 G B

NAERRGEHARAT, HEEILE AN EE AT B A RA A .

WRyE (HBERMNRARGHIEFRREEREER) A RAE, AEERRARERE =471
AN BRAIIN R KA R BRI TR DL T, AR AR RIH v R &S R A
B HI 3 FJaRt NI, dnizont B H AR TAE H BRI R H - WBEE 2~ — A TAEH . 56—
RAS W s, ERF G RAZE AP KM T, ARGREFEIFHENT RAAY . AR —
AN ORA I by 5 R = WA H R £ [T B 43 A R 23 R A D ORAIE N S I SR PR IE

AEE G — MR ORA G AU J 6 0 BRI I35 24 S0 OR A U1 S 30T 1) 328 < 4 B %
TR EH—MRAIIBI A, WA S 3 S DU A NAE A S 5558 0 A D I 45 3124 3
DRAS S 21 J0 1 25 <073 A0 ) 7 [ < 000 b FC DA D R A 281 224 S0 R A 303 81 3 F) e <3 07 24 391 £ A S0
A B T2 2B A RIS T O F R A 21 24 R A I B 22 B i BRI P R 0, RS BN
REAMEIZZER, FRAERAIZIN A JE 20 A TAE H ARZZFCUS GRS M HRA A, SRIEAXT It
BOEA SRR

ARG S N RAGE S RA B, WA S I3 G 0 BT NAE ST H S0 A M 0 JF
A B 2 S OR A U 1 390 76 25 <7 A0 00 T R ] < 00N b FLAE A B 1 B ACAE M) T 45 B 2 S OR A 2]
SRR 32 < 0 AUAE 22 ) ORAS ST P 1 3R 20 20 R T AR 4 5 A AE M ) 455 A 212 31 R A 30
B S A BB 8, MRS EA L PRIENSRAE SO NRYE B AR &5 F . R
E A R B 3K B 45 [R] ) 20 3 5 I ZE WS AT 40 2 G 0 BT N o (B3RS AR AR KT 2 2 1) £k
AN S0 2] 1Y 17 2 ] A 80 L 010 s < A7 00 LA R 5 < A BIRF AT N AE 2 0 ORI P R DU 1) e 0 e N 1
AR BANE A S

WE (hAe NRIEMERES SRR E) M (ERRAMRAR G HIEF R RRESEE SR 1
A RIE , AR BT VEE N BAT R AR gt TR, A5 E N i 52 2 i B2 (B 5 /i
kAR B ot 2 v [ e A e BT RBEER) . BGIE. BRI BT IR st 2R e TR, fidr (R4
. RATEME . &Ehfl. . ARG R MR SEGL O BUR TR BUR SR

1947



[ 28 ORI RASVR 5 RUE SR 0 B 4 2017 SE PR ERG,

UG BUFSCRAGR . ISR . WIS B 5 TG rIAc#fige . Ja IRt 5 5% |
IR BT 77 55), B SCRAIESR, BRI, BRATAE R SLmisp TR, DURIRENE M e Ik
W FOVFRE G BB A A e i TR, B G ERE M SR HUE . SR a i y: B,
BOIESEAL 66 28 B AN i T 3G B (1 40%; fids. 08 i LR S5 e R o 8 B 7 AMIC T HE G 3™
(11 60%, FrbJk G Or B (10 B e i B AE — 5 DL BV BUR 65 53 350 58 LI ANIR T 28 <6 B8 7 49 (L 10
5%. AFEGAV G LB = IIRAT € BRI R @)

AW SRR AR 3 e BN E RS EHARAT T 2017 4 8 H 22 HitbEfR .

6.4.2 S THRAR A G | A

ARG 10 % AR R AX IR IABGH T 2006 4 2 A 15 H A& U HTRIMAG 1) (Al 23 ] — A
PN 2% TRUEAR 2o HE ) B SRR E (B S FRe il 2 v e ) o BRI e A ) CUE R 4 5E 2
5 R XBRL BEARCER 3 5 <G AR i AN 4 B4R 5> ) H IR SR 3B 2k ol 2 (LA T fg A
SN WA GEFFIR BRSNS ETD). (ERRARARG R R 5 &
) AR R 2 o 3 el i 2 AT AT SR E B SV IR 2 AT M S 55 45 A i 1

B
>

Pas
=

6.4.3 BHE MY LT e E Al A SR B 75 B

AEE4r 2017 FEPAE M B MEFF G Dl THEN M ER, B9, SeBH R T AR S 2017 4
6 H 30 HIW 5 RBL LA 2017 45 1 A 1 HE 2017 4£ 6 A 30 HIEMRIE S R AL S8 A8 5h
IS RIE L.

6.4.4 AHEHPFTRAKIHBOR. SvHhTHS Bk — 9 RS H— 2R 3L
AWK 2 TTEOR . ST ol — W RS A — 2

6.4.5Z 4 F IERT A
AN H G AE AR B B TR T A0 B ) 2 i 24 50 1 .

6.4.6 BLIA

AR T O 1 5 5% 50 SR W B [2008]1 5 €O T Ak Fir A9 B0 4 00 B BUGR IR il A1) . B [2012]85
5 (O S LT mBOR LD ZE AN N BT B EUCR A O R @ R ) . W BL2015]101 5 (R T
T A e SR 2E B A N T AR BB A O I R @ AT M B[2016]36 5 (& T AT HEF E L
EHESE (E BAR AR IE AN ) . W RL[2016]46 5 (O T-iE— 2 B ffy 4 THIHE T 755 50 30 A 4 Rl A SRR 1Y

20 Tt 47 7



[ 28 ORI RASVR 5 RUE SR 0 B 4 2017 SE PR ERG,

SEFSIPN
AN AR, EEBIB R UWF

T Fi[2016]70 =

(1) XTHEZR#% 583 &5 P N8 H 36 4 S0 s iy
13t LA K & i [R) Mb A SR 1) 2N TR G AE 38 {E

(2) R I e MAETF 737 TP UG AOUSON B SRS B 22

I KA SN R AN, AR A BT A A5

DR Z AN, BRI B

CR T SRR [R] ML A R S 08 (B B BUR (A 78R D B HLABAH I Bl v 00

v R LN SR ARG B, XF [ o7 5 BURF

AR

(3) M FEEBAF A AT AU, B AT 6057 0 Aol AE [ 5 e SRR AR RS 20%

AN N FTABL . X 5 g BT 2 7] A R S
SHAW VR e X N ANV E RS I
BT E; RGBT 1 1,
iVEE X0 @S AN 1L AN 31

ZLRSON GR B2 8T A% 50%1H N RLZAFE BT 540

VZLAMI A, FEBOUIRRAE 1 A BLAGY
FEBOWIRAE 1 DHUEE 1 H(E 1 H)M,

BRI AR WRERA N BT AR RER, WiEE
BIE B, R A B AR
ERFRS—EH 20%BFR HEN AT S8 .

Fi s sl

LA, Ho

BHRTE 50% 1 AN

TR IS

(4) ZEE BRI 0.1% M BEREIN IR F ENTERL, SRR AR ZRAZ 5 ENTER -

6.4.7TEE M SREE KL
6.4.7.1 {BITERK
A, NRMot
5 AIAR
2017 46 A 30 H
T WA K 657,686.10
SE WA
HAt A7 3
&1t 657,686.10
6.4.7.2 X G SR E
A, NRMot
ZNCER S
sl 2017 %6 A 30 H
A A RIE N S EAE B
Ji% 61,208,777.27 66,469,095.22 5,260,317.95

21 it 47 W




[ 28 ORI RASVR 5 RUE SR 0 B 4 2017 SE PR ERG,

e BB - BT
EHY
LH i 787,061,525.00 768,500,642.70 -18,560,882.30
fitdr | RATE T 1,309,780,603.02 1,310,858,000.00 1,077,396.98
it 2,096,842,128.02 2,079,358,642.70 -17,483,485.32
B SRR R - - -
& - - -
Foft - - -
it 2,158,050,905.29 2,145,827,737.92 -12,223,167.37

6.4.7.3 fiEESRE =/ fiR

ANHe e AR T IARCOR R A AT b B 7/ 5t

6.4.7.4 ENRE SR

6.4.7.4.1 FIENIERE SR HRKM

BAr: NG
AHAR
i H 2017 4£ 6 A 30 H
I THT 42 i Forpre SE I [A]
AT 345,000,000.00 .
AT AT 392,000,708.00 -

it

737,000,708.00

6.4.7.4.2 HIAR LW B WZZ 5 HEEHIB35
ANH e AR T HIARCOR 5 A Sk W 23 [l W A2 5 v BUAR R 5 57

6.4.7.5 RICF] B

Bhr: NRMoo
5K AHAR
2017 %6 H 30 H
ST S A R 2L 132,720.70)
LU E AT R S, i
7 YL A A7 3R S, -
ST &5 A R R 4,771.80]
B W it 27 RIS 21,012,474.00,
I SNSRI IS -31,267.30)
7 WL ER O R R 0.01
INLC S A LN (= 95 i
HoAh 25.10

2247 W



[ 28 ORI RASVR 5 RUE SR 0 B 4 2017 SE PR ERG,

21,118,724.31

6.4.7.6 HAhE =

ANH AR T HIACORFF A HAR 587

6.4.7.7 PRI 5%

A, NRMot
H
SiH AIAR
2017 46 A 30 H
< 5 F i NAS AE 5 % H 93,918.87
ERAT 0] T 37 RS A2 5 9 7,440.60
it 101,359.47
6.4.7.8 HAh 7%
A, NRMot
H
BiH ZNCER S
2017 46 A 30 H
AT 5 A8 5 BT AR IE 4 i
AT I [ 2 39,769.95
A A 2R -
TiigE 2% H 217,350.23
Eann 257,120.18
6.4.7.9 ZiftFESE
Sisn. NRMit
A3
i B 20171 H 1 H&E 201746 H 30 H
HEEME () K TH] 4 40
AR 3,010,212,998.01 3,010,212,998.01
A HA R 1,052,992.15 1,052,992.15

I (Bl S A1)

-122,900,768.01

-122,900,768.01

LSRN

2,888,365,222.15

2,888,365,222.15

T ISR

6.4.7.10 R4 ECHE

U2 1] 5 A 0 L 3 0

Bhr: NRMoo
HH SR B4 RIS AR A
AR 1,771,823.86 -24,305,717.62 -22,533,893.76
AR 32,610,187.38 12,248,337.93 44,858,525.31

23 47 W



[ 28 ORI RASVR 5 RUE SR 0 B 4 2017 SE PR ERG,

AR I3 A S 5 7 A

-~ -763,147.19 637,578.02 -125,569.17
Hor: B4 WK 6,550.10 -6,911.81 -361.71

FE 48 [m] K -769,697.29 644,489.83 -125,207.46
AHA T 53 Fe A - - -
AR 33,618,864.05 -11,419,801.67 22,199,062.38

6.4.7.11 F7=F B

A, NRMit
B EN
X 2017 1 H1HE20174 6 A 30 H
Ve @ IISNI PN 410,752.99
€ WAE 2R BN 21,671,505.43
HoAth A7 3 AU _
g H AT SR BN 239,397.95
HoAth 80,048.68
&1t 22,401,705.05
6.4.7.12 BEFRFWE
A, NRMit
B EN
N 2017 1 H1HE20174 6 A 30 H
SE R S R AT S 139,931,056.38
Tl S H B EE A R 135,430,664.43
SESE i SR M 4,500,391.95
6.4.7.13 FiFHFR E R
A, NRMot
_ EN
miH
20171 H1H ZE201746 H30H

A2 BV

ST (G i b iz B AT A

1,380,152,142.63

Bl S TR (GRS B e fi e BT LA

1,358,203,180.04

D% NSE
P NIRCR] S A 21,777,026.05
SESEfit g Z M RN 171,936.54

6.4.7.14 fiT4E T RIS

ANH AR T I AT A T A

6.4.7.15 BFI 2

24 47 T




[ 28 ORI RASVR 5 RUE SR 0 B 4 2017 SE PR ERG,

HA: NRMJT
H)
S A
20171 H1H £20174%6 H30H
% S T P A 1 R A 2 356,401.33
F G BOR A IR 2 -
it 356,401.33
6.4.7.16 A RMEZEFKZR
Bfr: NRMG
A
I 7
MR &3 20171 H1H £201746 H30H
1.2 5 Y& re 12,248,337.93
— R 5,758,819.70
G B 6,489,518.23
B S FRIE R R -
— e -
DA oA RS A _
HoAth _
2HTAET A -
— BUEH & -
3. HAth -
&1t 12,248,337.93
6.4.7.17 FHABKA
Hhr: NRMG
H
BiH EN
2017 1 H1HZE201786 H30H
Bt SHEIE PN 467,226.75
LI VPN 15,083.56)
Eann 482.310.31

T 1 AT ] B AL R AT IR, AMIG T B 0] 3% S A 25% I N FE 87
2. ARG (1 0 Bl £ R 22 B AT e L R < 1)k [ B8 A S 3 R ol L rR AN/ Je Hh R <k [m] B

(7 25% N Je HH Ak e I B 4 B 7

6.4.7.18 X 5% H
Hfr: NRMG
5K A3
20171 H1H £201746 H30H
T i34 5 % H 420,176.95
RAT I 3928 2 2 7,925.00
Eann 428,101.95

25

NN

T3 47 W




[ 28 ORI RASVR 5 RUE SR 0 B 4 2017 SE PR ERG,

6.4.7.19 HAhZF

Bhr: AR
BiH EN
20171 H1H ZE201786 H30H

HH 2 H 38,828.12

{5 B Y55 2% 178,522.11

HRATIC &I 2 7,766.80

525 K 7 iR 55 2 18,000.00

iERTE RS PR 600.00

it 243,717.03
6.4.8 EHEM. E=AMRHEFHPHH
6.4.8.1ELF FHIM

BERAAGERH, ARIEEIELAED = F 0.
6.4.8.2 Er=ffi R HEH M
BREWMEWERE H, ARIEEIFFTCTES #2085 AR H G FH 0.
6.4.9 XEEHRR
6.4.9.1 AMEHERESRERER H KIS REST
KK TT 4R 5AREETIR R
%/\MI . R 2> AR %‘ ‘/%
(R 22 0 4 0 A ] MEEEA FEIECH A 4
W E R ERAT IR B IR A E o E BT HEELEAN. EEREYH

F 1 B I B 24 7 (PR ) P

SN ZEEE BN RSB

T NIRIRIRAS 5 YA IR b 553 B P 4% — SRR sk 2% T 37

6.4.10 A5 B K AT R R RBE R 5
6.4.10.1 BT RB AR 5 B IUHITRR 5
AN I G A A HA AR S I SR T 28 5 B CHEAT RS B

6.4.10.2 BRI
6.4.10.2.1 E&EHEBH

pr: NRMIT

i H A3

26 T 47 T




[ 28 ORI RASVR 5 RUE SR 0 B 4 2017 SE PR ERG,

201741 H1HZ20174£6 H30H
)R AR R < N S A ) B B 17,580,332.80
b SCAPRSE LRI 25 7 447 2 2,998,014.78

e SOATHEGE N E R B &8 HA BR A W) 108 BRI A AT — H BE & 5571 E 1.20% 14 2%
Fitht, BHRUEGH AR, LA HibEAR v HEE AR =711 — H &5 75 E X
1.20% / 45 KHL.

6.4.10.2.2 E&HEH

A ARMG
B A
201741 H1H #201786 H30H
B R A R R NS AN IR B 2,930,055.47
SO REREFEE NP EERAT IS LA — H R & T E 0.20% MR, B H Rt
B2RAAK, A Kt A N HIEE W —HEEE I E X 0.20% / HERE.
6.4.10.3 5B #E4T4R4T 8] R ML T 3% B 535 (& B W) 22 5
ARFE G AR AR S KRB AT ARAT R L g i (FREE) 225 .
6.4.10.4 FREFRBAESKIEFMR
6.4.104.1 MEHAELSBEEANZHEEREBREAEENBMN
AFE G AR WIS NIZHEA B SR RARL S
6.4.10.4.2 MEMRBRESETE A Z SR EARBE T RBEARES BN
AT G AR A TE BRI 4 BN 22 A A oAt S B $E 8 ANE S  I
6.4.10.5 HRBEFRE FARITHARKITE L H=A KR SN
A ANRMG
A
KIKT7 4 FR 201741 H1HZE 201746 H30H
WK R B0 EEEPNISEI N
R R AT 657,686.10 410,752.99

T AREWRITHAR R EESTE N ERZRRATRE, ZRATFRNR RS

6.4.10.6 AESFERMYIN S5 RBEITRHIESFHHFLR
AHe AR WIRAE KB N 2 5 R 7K B IE SR -

27 47



[ 28 ORI RASVR 5 RUE SR 0 B 4 2017 SE PR ERG,

6.4.10.7 FHABIRERAZ 53 I 11 HH
A FE G AR A A TE HoAth G IR AL 5 F I

6.4.11 FliHE 7 B fE oL
AN H AR T I TE A 23 Bl 2 0

6.4.12 AR (2017 6 A 30 H) AEESFFAHWFEZRIESH
6.4.12.1 FAWHT K/ RUES T TR A BRE 2 FRIES
SR NRTIT

6.4.12.1.1 ZRUFHLE5H]. KEE

My i}
o | \ ‘ - \ ook |
WZ | Eg | b A 2 N | AR, | BE R wk | i P
RIS | & | AWH | EH PR firke | B4 |6 B | "
ﬂ‘U :m%ﬁ ;m\%ﬁ
00285 | V&% | 2017-0 | 2018-0 | MTF 6,666. | 198,78 | 486,61
i e 29.82 | 73.00
9 Bl 3-24 4-09 rh 4% 00 0.12 8.00
00286 | Euh | 2017-0 | 2018-0 | BT 7,980. | 158,08 | 390,22
. e 19.81 | 48.90
0 IR 3-31 4-12 rh % 00 3.80 2.00
00287 | K45 | 2017-0 | 2017-0 | BT 1802 | 1800 1,313. | 23,660 | 23,660
9 Bl 6-05 7-07 rh % ‘ ' 00 26 26
00288 | 4k | 2017-0 | 2017-0 | BT 2,966. | 18,389 | 18,389
- 6.20 | 6.20
2 P 6-15 7-17 rh % 00 20 20

T R S G SOT BRI, B R s BT — Aoy s AT B i B e .
AN A N B B AW B R, ARYE 2 e i A =) P2 T I P R AR
EWEZE IR AARE B il ZEEFN D NIEE S 5 W _EIAWRE 58 i, AT ke H
¥ B HZ A B f#EL.

6.4.12.2 HRFEH F & WZEEREZRBE
SREA: AR

=1
RS2 | MREE | fhR | SR IRAN | B | OO B AR HAR e
0G| 28 | B | JEE |ER | B | SR (R B BARLET | HE A
r
30014 [2017-01| & 2017-0 1,191,076.0) 16,782.,260.8
Rt AF 14.09 14.01 17,582,948.34
8 s 25 B 8-01 0 4
60014 |7 B F4(2017-01| &
ﬁ@ o 3236/ - 4 109,300.00| 3,459,336.26|3,536,948.00)
6 Bk -05 i

T AREEEEE 2017 5 6 H 30 H AERFA LAE RO A 0 5K 00 AT 87 A 5 K5 i 17 45 32 I 4%

28 it 47 W



[ 28 ORI RASVR 5 RUE SR 0 B 4 2017 SE PR ERG,

FRIIBESE s SRR SR AL T A A S I S R e . 2 S Btk e = R

6.4.12.3 HRMBFFIEE AL 5+ VR NHEIF B35
6.4.12.3.1 RT3 1E EW
A FE G AR AR TCHRAT A1 T 37451 95 1E [0 0 v AR SRR R 15 55

6.4.12.3.2 X5 i fHsF1EE W
AN FE G A A HAPR TEAS B BT i 3 1 55 1 01 w4 R I 15357

6.4.13 LRI T B K&EH

6.4.13.1 X B BRI H AL

ARHE PR R T H R E AR BRI R R MBGE R4 . ARG AE H W &8ss
THL 532K 226 < it T LA O 10 IR 5 L AL 4 P A« It sl P XSy B i IR . AR B A PRAR TR 3
JB FIE 257 45 8 e 4 o (I R o o A 5 4 0 5 4 5 1 A DS R 8 R 19 = 22 H A2 A O LA B R
42 ) 2 PR 52 (1 Y0 B 22 1Ay, A e 4 IR T i 2 T A B PSP 47, DA S B 7 A 4 ) XU
AR T, IR AR R S M 0IE, FREIEERE B % 54 0= e H i B H A

AESHESEHARZT 2R EEESE. NESRRIFERNEE RS, BHa TN
O3 ) BRI A B s R A BRI R B R RS S5 I A 8 ) 278 B TR O A B R
2, il AE HE G E R & R B TR EE B e SRR R T, — 2 S ] S o

Bk S5 SUE R B 5, 2 F ] R AR AR BRI ST b XU P AR A I g i 1T, H iR
IG5 —08, IR TE A S« B KBS BRAE U RS S5 RS S5 10 7 2L
I 5 1] 23 7 L TR RS B B 2 B3 2 i iy 2w URSIR DL o JXURS: 7 2 S ARG A% o L e

MEEKE, REAEE. Wi, #Hit. BEREESET L AR,

A < 1) ik < B NONS T < i T R ) R 7 B 9k S R S e O M R E R A I R A
I8 DA 7 A (R AT BEF R o ANE 20 BT I A JRE L A, T DXL 43 K 1) ™ B A2 3 A H B[R S XL i
R o 1 GE BT AL R, IRAEAIE S BHE Hbr, 4562 e 50 fria i i T ARk
R E R AT AR . B, HH R, e RS R Ok 1 R AR N B REE, AT
ET8: D0 R DA el e = SN e L % e B VRS S S v el e BT Gt e = e

6.4.13.2 15 R

AR 2RISR Z R R G0 FRBAT &L 5E, 8 ERE iR 2 KT A H
29 T 47 T



[ 28 ORI RASVR 5 RUE SR 0 B 4 2017 SE PR ERG,

BUEZ) . BT RINA R GO, 3 BEE e B 40 AN i A2 A0 R XS -

ANH G KB G B NAEAZ 5y BN A2 50 0 T B IRDLREAT 1 78 20 O VPG o AR G (AR AT A7 3R A7
BAEAZ G FEEATHEE BRAT, SiZBRATAAF R E AR A E K. ARG5S AT
A2 Gy $J UL EIE I3 610 45 A IR ST 2 7 952 0 T 58 GIE 23 S WOMUR IS 55, 1 20 XURS: 7T RE PR AR
/N AERRAT T8 R M 5 37 32 AT 58 5 i $2008 58 5 6 T HEAT A5 FH VP A I XIE 53 8 1 7 2 AT R A A ) 4
IS PRI A P RGRS o

NI g Bk i BN 15 KRG B R, B ) B R R A P A A SRR IR SR R AT
NHIAE RS, HLad i 3 B 3558 A2 HIfs RS, o A3k S B IR0 S PP UG ol (PR
BATE PP B R B L) BUERIARHESTTE SIC R

6.4.13.2.1 HFEHUE AP RIIR KIS B R

Bhr: NRMG
e AR R
5 115 HAER
20176 H30H 2016E12H31H
A-1 160,177,000.00 158,811,000.00
A-1 LR - -
RVFEH 1,130,759,000.00 916,884,000.00
&1t 1,290,936,000.00 1,075,695,000.00
E: ARESFRA AR VEH G N T Ak 5 27
6.4.13.2.2 FHKHEREEIIRFIHFHRE
Bhr: NRMG
e s AR R
KA1 HER
20176 H30H 2016E12H31H
AAA 584,844,798.60 572,174,500.00
AAA DL 58,786,344.10 58,095,000.00
AVFL 144,791,500.00 184,774,500.00
&1t 788,422,642.70 815,044,000.00

T AREFANRPHRGZ AR PR R AT 208 BUBCR L e it

6.4.13.3 WRANHEX K

AN XU 48 5 4 7E JE AT 15 4 R 750 % 11 S0 55 1T 38 3 8 S R B KU . AR G IR RL B 1R R
Wr— 5 THI >R T 4 0 ARURF A N T BB B SR () HE A 6 400, 53 — D TSR 1 T B R BT Ak
(K158 5 T 3 A Vi R T Sk 16 73 390 R e s R 43¢ 78 4 v T IG ¥ 7E i 4t SRR 2208 30 (9 A8 000 DA B
&AL

230 Tt 47 I



[ 28 ORI RASVR 5 RUE SR 0 B 4 2017 SE PR ERG,

Bt X S AR B (] 58 < RO B RS AR B < P 38 < BN I NS A 3k < P FR G R ] 7 L 4T 7™
WA I ERT R, RIFERE B RA ST I~ 52 MILAS . AT 05 68 B A
B A FF B 7 EBUSE RIS, 2R ARR T O0 T RE ] H A AR EETr 2C,  R A R A H A [ A
A RIGTR B PE RS, A RUORREEE S A A it o

BEXF BT b A AR B AR B RS, AR K < A ik < BN S e A ST 1 DXy B B 1) s 5 i s 1 L
IR, XN EFR AR REAT FF S AN A, RISl SR R EEIR s 4L fERE I 18] A AR L fE
JIMIGEEAR R A AR DL RE 7785 22 A% 0% b L A8 DA % e e 52 R PO 43 78 o b L A1) 56 . AR R G 4%
W HK A/ RAT RS T AL 2 & B E ) 10%, HAR G AR G 08 ¢ f B EH
A B G A R — A AT BESR A I IZAIETR 1 10%. AR 5 B4 UE 57 KB 70 42 4R AT 1]
W5, HRIRAEESF A S I Ae 5y, ILER T 6.4.12 w0 5175 ) 38 0 225 46 B2 7 it 38 7 I 32 R )
AREH BHEALRE LA, AR GELL G I AR &N A L. BEAh, AT mridad S [ W G A 5 7
AMEANFLI B e N APE R R, H BRI R SR 6 R B 1A fe i

T 2017 5 6 A 30 H, A PR e i fiii & Q2405 20 H 28— H N AT
S AT [ e A B HE (B A B ) 5 2T H HASTEIS BRI T A% BB DA R i B 4 440 2130

Plg i .

6.4.13.4 THIHR K
737 ARG A 48 32k 4 BT R 4 i 0 2L P 2 SO A 1 B R SR 4 978 = IR T Ak 117 3 4% 0 4% DR 3R 4 A8 3
KA B R:,  HE ) 3 KU« AN XS A0 A A7 XU

6.4.13.4.1 FIZR K

R 22 R 2 48 4 i L 1) 2 0 M R 4 9L o 2 T 34 R SR AR B0 T AR Ul (AU o ) SR Uk
G fih T RS B T T R A LT 3 A S E R B RS, b R S R AR 8 4 i T R T I
A S ) 45 SRR 8 1 47 7R S ET S A T T AR SR 4 I R TR R

AN G P 5 < TN G JUT6S AR 5 < T s M) A UK PR B AT A%, IR BB AL S A
AR5 xR AR R BEAT B

ANHe G T B T3 5 T SARAT 81 T3 3% 58 5 W) [T 52 WAL et b R SHA A S B8R 3 U

6.4.13.4.1.1 F|Z X8 O

31 47 W



[ 28 ORI RASVR 5 RUE SR 0 B 4 2017 SE PR ERG,

A, NRMot
ZNCER S
1N 1-5 4F 5% E it R it
201746 H 30 H
%"

BRATIEH 657,686.10 - - 1 657,686.10
AT 4 10,865,399.01 - - 110,865,399.01
7 HARE 4 55,720.83 - - - 55,720.83

N o 2,145,827,737.
T oM eRErE | 1,285,622,500.000 780,750,500.000  12,985,642.70|  66,469,095.22 o
SEN IR 4 fl % 737,000,708.0
IR 737,000,708.00) - _ IRt
e 0
PSCIE I35 53K - - - 2,232.435.73| 2,232,435.73

VL& IPSE - - 4 21,118,724.31| 21,118,724.31

IvAldieil] - - - - -
Y HA I R - - - 0.00 -

oA % 7= - - - - -

e 2,917,758,411.

BrE it 2,034,202,013.94]  780,750,500.00  12,985,642.70,  89,820,255.26

90
1 £t
NATIEF5 78 53k - - - - -
SE H [ ) 4 b %
FEEK ] -
AT I [ 2k - - - 3,482,179.05| 3,482,179.05
A N F% M - - - 2,874,401.72| 2.874,401.72

MNATFEE % - - - 479,066.95  479,066.95
NATAE 7 # H - - - 101,359.47,  101,359.47

NAS RS - - - 0.00 -

HoA 47 5 - - - 257,120.18]  257,120.18

7,194,127.3

i fit a1t - - - 7,194,127.37

7
FIRBUKESL T | 2,034,202,013.94  780,750,500.000  12,985,642.70|  82,626,127.89/2,910,564,284.
53
EER
2016 4 12 A 31 1N 1-5 4 5% E AR &1t
H
5 e
AT 1,480,019,048.23 - - 11,480,019,048.

3247 W



[ 28 ORI RASVR 5 RUE SR 0 B 4 2017 SE PR ERG,

23
AT 4 40,559,815.78 - - 1 40,559,815.78
7 HARE 4 29,093.35 - - - 29,093.35

N o 1,932,301,332.

T oA S| 1,260,469,500.000  581,454,500.000  48,815,000.00  41,562,332.08 08

PSCIE I35 53K - - 4 60,340,363.60| 60,340,363.60
YA HA I R - - - 99.88 99.88

YRS - - 4 17,492,476.27| 17,492,476.27
o 3,530,742,229.
BrE it 2,781,077,457.36)  581,454,500.00,  48,815,000.00, 119,395,271.83
19
1 £t
SE H [R] 0 4 ik % 532,600,000.0
LT 532,600,000.00 . . .
S K 0

AT IE TR 3K - - 4 6,277,126.60 6,277,126.60,
AT I [ 2k - - 4 502,539.88 502,539.88

AN F M - - 4 3,048,680.73 3,048,680.73
MNATFEE # - - 4 508,113.47 508,113.47

NATAE 7 # - - 4  31,891.21 31,891.21
NAS RS - - 1 12,646.65 12,646.65
HoA 47 £ - - 4 82,126.40 82,126.40

532,600,000.00 - 41 10,463,124.94] 543,063,124.9
Bt st 1t
4
\ 2,987,679,104.
FIREBURPEGR 1T | 2,248,477,457.36]  581,454,500.00, 48,815,000.00| 108,932,146.89
25

T R PR ARG B LRI T O EL, I 4% S 2000 IO =R 3T 58 i H BT H 30

& T LK,

6.4.13.4.1.2 F| 2 X () BBURRME 2 A

i B T R 2 A A 1T 3728 | A AR
X% = A ik H 3 4 55 = i E I
AR i
T BmEm (ahr. NRMAI0)
e ZNCER S EEER
20174 6 H 30 H 2016 4 12 A 31 H
TR T FE 25 NS W) 658 WamZy 527
MHFR LT 25 NS T2y 652 %) 523
6.4.13.4.2 AN XK

3347 W




[ 28 ORI RASVR 5 RUE SR 0 B 4 2017 SE PR ERG,

AINIC AP 2 41 e ik TR [ 24 S8 B BROR R B g 42 DR NIV 2R AR Bl i ¢ A= 35 30 R KU
AF G P B KA BTN R T, P RSN X -

6.4.13.4.3 FHABM#E XK

HCAARY A IR 2 i i 4 T R i i B 19 2 70 1 R S 30 4 U i KTk T 3 R R AN AN 6 BASH
(¥ T S A0 4 TR 3 AR B R A 3 0 R o AR B 4 1 B R FES 2 5 BT Bl SR AT IR RNE i 3758 5
(¥ SRR 5, BT T s £ G A A IR SRV T B AMUE 23 AT 0 1 5 228 156 10 R o S I 5
A BE RS T UESF T 3 BEAR B s B S

AN 4R A 5 LA 414 {16 (CPPI,  Constant Proportion Portfolio Insurance) i 5l 45 i # 3 4>
AR SE . it I B T b TR A R R (G B LA, B RUR: 7 4 T R AR 2 1A A R B K
A RERB I T KR B 72 8 2 BT 72 A i 4 B R RO RS, DASEBLAR AR (B ) E AR o T UG W 72 — 2 96

RO B AR AR A R XU . A TR BT ISR . PUESF B R B A
TRETH 40%; F5iFF. TLmlig THEBDEW SR AME TR E B 10 60%, o3 a ki
I g B 2 H AL — 48 LN I BUR 657 B 58 EEBIAMIR T3 3 557 B 5% EAh, ARG
N O AT SR RIS S M 1, € WIS H 2 0 e B 70 R AT AR &, 6
1 VaR(Value at Risk) 5 b 55 A 120AS 2 < 1k F180 785 0 s R, % R 5 b x JRURS: HE AT BR IR AN 41

EH><:~

6.4.13.4.3.1 HAhMH XK # O
SR NRTIT

ENE S AR
2017 46 H 30 H 2016 4F 12 H 31 H
i H ih 2 4 % i B B
ARME FEHE B Ao E §H{E L 3]
Bl (%) (%)
Ao MR B — R R AR R 66,469,095.22 2.28 | 41,562,332.08 1.39
A oy V4 il B 77 — B 1B - - - .
Ao Ve Rl Bt — Bt & R I - - - .
ATAE SRl 8 7 — BUUE R BE - - - .
oAt . - - .
At 66,469,095.22 2.28 | 41,562,332.08 1.39

3447 1



[ 28 ORI RASVR 5 RUE SR 0 B 4 2017 SE PR ERG,

6.4.13.4.3.2 H AL XS B BURME 2 BT
T 2017 6 A 30 H, ARIREL WK —F, TL D1 EI0EHE T AR AN AR XU X 3 4 5%
FEEHE IR (2016 4E 12 A 31 H: [ o

6.4.14 B TEMEM T SRR T UL 0 FH IR
(D2 et E

()<t TR SeprE TR K57k
NRHHETHRESRPTE R, A A e E v B AR F BAT 2R S A B TR 1 I
JEIRRSE -

BRI A FBE BT B T 3 B R R B AR
BRI B R N AR O BE 7 B0 57 LR R T IR R R A

= R MR BE T B BT A Al SR A A

(O)FF B A LA A Fe i B TH R il TR

()& Z I E bl TH A Rl

T 2017 6 A 30 H, AFEEFAMLLA RO E THE BIHARSTHN 20451 85 10 b 5t 7= & T
B RIRIARATN 57,921,936.12 76, J& T35 R IR 2,087,905,801.80 7o, Toj& T2 ==K
IAA1(2016 4E 12 H 31 H: 52K 41,562,332.08 JC, 5 )21k 1,890,739,000.00 7C, JoJ& T4

=JRIKEIARE)

(i) 2> Fe B Fir & J= U] 1 2K AR 5

XFFUETRAC 5 B Ly B AN G5, 35 ML RS I L 58 5 AN R (R A Tk AR I (58 5 A
WER) BB TARA I RATERH L, AEEATEMH 22 5K ZIEER H WIE . 525 AN ERIIE L
IR 5 300 1E) 7 AR G e Z2 AN 5127 ) 2 SAHE SN B — SRR R AR A5 B0 1R 38 SR A A AN W] UL % i A AEDX
TR AR, BRI R G A SCHERN & 5 R KIE R =R I

(i) 55 = JZ IR 2 S E AR WU A Y122 5 4 0
o

2 35 3t 47

=

~



[ 28 ORI RASVR 5 RUE SR 0 B 4 2017 SE PR ERG,

()ARFFEEI LA Fe i T B i TR
T 2017 4E 6 H 30 H, AZEARFFAARFFLEN LLA SO ETH B SR 57 (2016 4 12 A 31 H:
[Fl).

(DAL S E TR K i TR
ANCAZY SR B U B P g i 877 R 0 05 2 G 4 I AT TR Al g f 5, LW (B 55 2 Fe
EMZEIRD .

(2) H{EB

RIS BB SR T 2016 4F 12 H 21 HAUAE M HL[2016]140 5 (ST B ERl J i
FEFER OB IR S EBLBOR @A) ME: (1) S Bh & 7 1R (5 2080 HUS 1 4R fR A
WS 2 (4 T o oA B R U B9 AS 4 P A AR (R B R Wi 2 ), AMEMCS (BB (2) B NTINIE S, 15
Foo BV S ST L A E R, AR T em L Q) WET RIS E R R
M EB BT A, AR P M B EBBI . LIRBURE 2016 455 A 1 HiEHh4T.

dhAh, ARIIFEGE. ERBSE)HT 2017 £ 1 H 6 HAAAKIMFEL2017]2 5 T B E = 5iE
{HFLBURA K in b 788 51D Je 2017 45 6 H 30 HAUAG I BL[2017]56 5 (& T B4 7= S e {H AL
AREE P ED FE, RESEENSE RS R RN ER BT N, BE
Gyt BT, H IR 3% MAECR SN R . X R P TE 2018 4F 1 H 1 HAT@ Bl fE b R AR 1Y
MERNBAT A, REGIIERIN, TSN I ERIY, CORBEMNEE ™M ERA LS H
A3 (R34 (EL B SL AN A A rh R L SR A WSO SRS AN i 5 0 2 AR I 45 SR I A L D o (9 I S5 IR v A
H R TCRA

7.1 BIRESETHEHIL

SRS AR

o N Py sY i auai0l=d
55 it H Rl Bl (%)

1 &k 474 66,469,095.22 2.28

o 5 66,469,095.22 2.28

2 fi] 5 AL 7 5 % 2,079,358,642.70 71.27

36 Tt 47 I



[ 28 ORI RASVR 5 RUE SR 0 B 4 2017 SE PR ERG,

Hrp. iz 2,079,358,642.70 71.27
BE S RRIESR - -
3 Diged L gty . 3
4 SR AT A SR - -
5 SENIREE G @l gt e 737,000,708.00 25.26
o S = ] I 1 S N R B 4 i
wre i i
6 AT A H & 611 11,523,085.11 0.39
7 oA % T 5% 7= 23,406,880.87 0.80
8 it 2,917,758,411.90 100.00
7.2 RERBATI S RO BRERRAHE
PN . HEE = E LG
foRD | ArirE Go | T " f” b
A oo MR el il . B
B KA Mk - -
C il i Ml 40,747,505.38 1.40
D T #T71. BRAR KAE = R R - -
=it 4,034,552.72 0.14
F ok AR - B
G TAEIE T O i AN HEEOL - -
H {75 FE TR - -
I = B WAEAE BRI 30,788.36 0.00
J Sl - -
K i =l - -
L LG5 075 25 IR 25 41,847.12 0.00
M PR W Ik N &4 - -
N AR BRI 4 i 4 T 4,832,140.80 0.17
0 PR RS . & FAD Ho A R 25\ - -
P HE - -
Q TAfHSTAE - -
R A AR B I b 16,782,260.84 0.58

37 47 W




[ 28 ORI RASVR 5 RUE SR 0 B 4 2017 SE PR ERG,

it 66,469,095.22 2.28

7.3 FAREEA fYHE G E SR HE AR NEF R A R R E A
EEes: NRMx

o B A B
e | BEEAR Ji SR A4 R HE(K) VAVIRIXIE]
B ELA5 (%)

1 300148 KA 1,191,076 16,782,260.84 0.58
2 600056 w2 24 458,062 11,886,708.90 0.41
3 002217 EEWAES 1,126,246 11,127,310.48 0.38
4 600703 =EH 366,300 7,216,110.00 0.25
5 300156 (L SZ NN 179,598 5,883,630.48 0.20
6 300355 FHAS 449,920 4,832,140.80 0.17
7 002310 IR 7 el R 241,301 4,034,552.72 0.14
8 600146 IR EK 109,300 3,536,948.00 0.12
9 002859 HEERH 6,666 486,618.00 0.02
10 002860 AR 7,980 390,222.00 0.01
11 002880 B 998 75,548.60 0.00
12 300666 MRS 2,276 43,448.84 0.00
13 300662 Al b 1,656 41,847.12 0.00
14 002877 R =R 1,436 36,302.08 0.00
15 300663 Bl 1,292 30,788.36 0.00
16 002879 KaikHs 1,313 23,660.26 0.00
17 002881 E &R RE 989 22,608.54 0.00
18 002882 & 2,966 18,389.20 0.00

7.4 MEHNBRERERHEHERLTS)
741 RiIFEANEFE B WS T =19 E 2%B0ET 20 2 R E A
SR NRTIT

o AR 4
e Jie ZEARAS Ji SR A4 FR EN L S DN 77 LG B
(%)
1 002217 EEWIES 20,476,736.02 0.69
2 600340 e AR 14,931,112.00 0.50
3 000615 AR 14,926,472.92 0.50
4 000568 apl B 10,403,139.11 0.35
5 000858 TR 10,375,957.00 0.35
6 600056 Hh [ 2 24 10,367,970.28 0.35
7 300355 FEAER 8,826,229.00 0.30
8 601328 ZIEARAT 7,409,425.00 0.25

38 47 W



[ 28 ORI RASVR 5 RUE SR 0 B 4 2017 SE PR ERG,

9 300156 FLE S787N 5,950,303.55 0.20
10 600703 ) 5,892,968.20 0.20
11 000921 R 5,889,708.88 0.20
12 600197 aksS 5,358,799.00 0.18
13 000596 et} 4,466,295.68 0.15
14 002310 IR 7 el R 4,435,644.45 0.15
15 002250 A RH 4,292,640.65 0.14
16 002690 EH 3,887,058.00 0.13
17 300148 KA A 3,570,000.00 0.12
18 603989 AL 3,425,551.00 0.11
19 600779 KI5 2,974,348.00 0.10
20 601233 A 2,940,256.37 0.10

E: KNG B (RSB URAT R 1Y, AHBEAMRA 5 A .

7.4.2 RHEHEHE B VIS T HE 2% 0T 20 4 BRI

SRS AR

o AR 4
e Ji ZEARAS Ji ZE A4 R A RS H A0 7 ¥ L B
(%)
1 000615 AR 15,499,014.36 0.52
2 600340 e AR 14,717,145.25 0.49
3 300156 FLE S787N 13,572,572.74 0.45
4 000568 apl B 12,327,345.74 0.41
5 002310 IR 7 el R 11,694,388.00 0.39
6 000858 TR 11,299,442.88 0.38
7 002217 EWAES 9,248,239.32 0.31
8 601328 ZIEARAT 7,084,920.00 0.24
9 000921 R 6,145,855.14 0.21
10 600197 LSS 5,247,130.00 0.18
11 000596 et} 4,255,316.99 0.14
12 002250 A RH 3,806,248.30 0.13
13 002690 EH 3,770,997.27 0.13
14 300355 FEAEN 3,683,595.00 0.12
15 603989 AL 3,553,866.00 0.12
16 600779 KHIi 3,288,275.96 0.11
17 601233 A 3,127,738.00 0.10
18 300357 A 2,925,285.00 0.10
19 600522 R R 1,536,136.36 0.05
20 002611 KK L 1,527,258.50 0.05

T S RS A &

P

i

7.4.3 SENBCER AR BB S B R AN B

39 Tt 47 W

CRRAZ A e LS ) 351, A EHIRAZ 5 B



[ 28 ORI RASVR 5 RUE SR 0 B 4 2017 SE PR ERG,

SRah. ARG
SENIEZE A (Rlss) i 154,578,607.87
SEH RN (3D B 139,931,056.38

e RANER A 2 BRI 12 SR s el (R AZ i e LS B ) 3151, A% 8
FRAZ 5 3 -

7.5 BIRIEMBIF BRI RKBHHFRELAE
EEeh: NRMx

ob 4 B PV E B
75 577 i ARME
B(%)

1 X fii 77 144,791,500.00 4.97
2 P47 A - -
3 SRR - -
Horr: BUORME 4R 6T - -

4 Ak fii 77 630,645,500.00 21.67
5 A Ml 1A i % 75 1,290,936,000.00 44.35
6 S - -
7 Al (A AZ #ef5i) 12,985,642.70 0.45
8 [F] b A B - .
9 Fopt - -
10 | &it 2,079,358,642.70 71.44

7.6 FARIZA FHE o5 E S T 1A LB MR KT L R S R A A
s NRMx

53 G B
5 ARG 5155 4 FR B (7K) N RE
18 ELB1 (%)
17 S #%
1 011756032 ol 1,500,000 | 150,105,000.00 5.16
SCP001
17 F532 50
2 011758059 1,500,000 | 150,090,000.00 5.16
SCP016
17 FHH %
3 011766016 1,000,000 | 100,130,000.00 3.44
SCP009
4 011754055 | 17 4% 1,000,000 99,990,000.00 3.44

540 UL 47 T



[ 28 ORI RASVR 5 RUE SR 0 B 4 2017 SE PR ERG,

SCP007

17 tERE

5 011752036 1,000,000 99,970,000.00 3.43
SCP005

7.7 FAREA Y E GBS B 1A LU RN BT R BE7 SCRFIE SR 803 B 4
ANH AR T IARCOR F5 A B SCRFIESR -

7.8 WMEHRIZA RME 5 E ST = HE LAI RN HEF BT 42 =& B8 94
AH G ARG WIRARFFH 5L E)E -

7.9 FARERA SOYE & B S B 1E LI R/NER P IR BT A4 AE B 3% A 40
ASH AR IR R FF A BGIE

7.10 REFRAESBE R BRIBH RIS 1B LY
7.10.1 REPRARESE R KB LR CMB 25 A4

ANHe AR T WIARCRF A IR I B2

7.10.2 AEESBFE 81N EBOR

AFE SRR B BAG IR . HAR SR BT, AR SR KB H# RN, LA
EWREANTEHN, GEFMER TRIEN . EWEES EER RN 28 50K i
&Y,

AR GAERAT BRI BB, Rl i XHIEZR T A S 7 is T i@ s mwt it Iras & B

AN I R T8 0 5 RE IR I B s v . Sk R MBS AR AL, JEIE B E . R,
BEIHHEAT BT, DRGSR AL A (R XU
PEAHE RN 2 BB R W BT B B SRS AT IUE 1K), AT R 42 R e AT

7.1 E PR A T SHT I H I 538 5 18 L vt B
WRIEAR GRS EF, AREARKETEM.

712 HHEAESREME
7.12.1 AR T A JE < BB K AT 44 RS B A AT SR AR Wi A B 1) 3 5 R A A A 7 i ) T T —
FRBVATFETT . AT DL

7.12.2 BEGHRIAT AR, BTS00 Tl I e TR I E 46 B R SR P AR S L

41 47 T



[ 28 ORI RASVR 5 RUE SR 0 B 4 2017 SE PR ERG,

7.12.3 HASR H A& I 7= Bk
Hhr: NRMG
F5 ZFR EH
1 7 ARIES 55,720.83
2 ISR 5375 3K 2,232.435.73

3 JS2 ISR A

4 2R S

21,118,724.31

5 S AT F K

6 FoAt NG

7 e 5%

8 HoAth
9 Eit 23,406,880.87

7.12.4 FIRFFA HIAL T B0 BT 8 8B B 4
ANH G AR T WIAROR 5 A T e I ) ] e e i

7.12.5 BRET+ 4 B R A FE R E SR 1K O B v B

SRS AR

WEZIRES | HESEE | MEZRE
= % ZEARAY Ji% 52 44 F
AN RIE 18 EL 1 (%) 1.1t B
300148 KFFCtk 16,782,260.84 0.58 =]
2 600146 P BRI ER 3,536,948.00 0.12 HORFH I

8 EEWFRANGE

8.1 BIRESHBHFEA S BEFTFENEN

AL A

FEAT N 451
PR )
FAT N HL ™) DU B WNdie )
Bl
FFAT 1 801 R FEAT 13800 S

42 T 47 T




[ 28 ORI RASVR 5 RUE SR 0 B 4 2017 SE PR ERG,

E 43 b3l
8,642 334,224.16 | 1,875,843,625.00 64.94% | 1,012,521,597.15 35.06%
8.2 WiARESEHEANWMNLANRBFEEAEZSKEMR
iH A mESa s 5 3 G S A L 4]
HEEIHNITE M R ARS 10,307.05 0.00%
8.3 HIRKEESEEANKMIA RFAERTRAE S S £ X B 1B
i H FEREEMFaENEEXE i)
ANFEBEHNG ., HEREM 0
W FE300 1 9 57 N AT i3 4
ARG I G IEFE AT IS 0
9 FHHRELSHHED
BAL:
AH A A 3 4 4 A0 3,010,212,998.01
AR W3 4 2 R 4y i 1,052,992.15

P A T BT e A DB [ 4

122,900,768.01

AN T I v 00 A2 B 1

AR S AR I 4 L

2,888,365,222.15

10.1 EE&HFRE AR TN

10 EXFHES

WEWIN, A THE M BFRA AN KSR
102 EEEHEAN. ZEHREANLTIIEESRERINERAERS)
e I < PN E R N ARSI T

2017 £ 2 H 9 H, AESEHANLRA T (HRESEHARA R &L
SEHANFE N REFRSE IR

2017 43 H 25 H,

43 47 W

GBARIA ), RS

» RS R A R RS B
ARESEHENEA T (AREEEFHARAFRT @A




[ 28 ORI RASVR 5 RUE SR 0 B 4 2017 SE PR ERG,

&), BAESEHMAE CHERSE - RSWHIGEL, BEKEMRAAREAREFK, Eer
BN, BEAAFREATEFK, BEREA.

RIRE AN AR ZESHEE NN LT TRSIEWIIR K EERNFLL),
103 BRESEEAN. EE&EMT=. BE&HEWE TR

W, ARG TN R A TS S EH RSB IE A E KM 5 AEGEHA ., L&
P FESATE LS AH SR VR IA F I
10.4 FESHFRIEKIHR

WAy, AT SR SRS U
10.5 325 3 P9 O S T2 55 AT A L

WA, ARG HRA T AR S 1) 2 T T 5 25 i T eSO A 10
10.6 EEA. HEALRKTRREEAN R ZHBERLTEHN

bt EIIE IR T 2016 IR A A R H A E R R, A SR, SHARSCERIET T B U
B, JRAELSE B SCAE, HE—Bnas 7 A R R A AR R . AR I, RS
PN E N L S YNAE g SR (S8
10.7 FEHAESA AR5 BTHE REH
10.7.1 & FHUES A 738 5 B e 7 R R # KA S H

G ANRMC

5 R AL S A 1% 77 T AR 42
BEAK | BT | TR SEI | e

e FRAE 4 A TERAL A i & R

- 419 L 1 L o
EDEIE S 1 - - - - -
H 3 75U 2 - - - - -
HR LIRSS 1 - - - - -
RIS 1 - - - .-
75 IEiES 1 57,574,086.26 19.62% 42,103.92 16.56% | -
BRHIESR 1 56,160,104.29 19.14% 52,301.28 | 20.57% | -
MAlVAIF S 2 53,002,539.27 18.06% 49,361.89 19.42% | -
B &A% 2 51,759,182.35 17.64% 48,203.28 18.96% | -
ZAFUESF 1 37,709,177.67 12.85% 27,576.74 10.85% | -
E & iE %7 1 20,894,937.00 7.12% 19,459.58 7.65% | -
@ISR 2 16,242,478.25 5.54% 15,126.64 5.95% | -
AR 1 106,849.40 0.04% 78.15 0.03% | -

T ML LI R RR A -
(1) RIHET, 55 R

44 747 T



[ 28 ORI RASVR 5 RUE SR 0 B 4 2017 SE PR ERG,

(2) WSS AIRDL R AT, T 5548 bn 7 2 =) 4 B IR BURRUE 5

(3) & EAT RIE, AR —FNILEREREET N,

(4) WEFEBIE ., i, B r) A EEmIEE, JFRER L e i m R I EOR,

(5) AFE HAEGRMIVITCRE ST, RES Al 2 WP AL RAT A 24 5 0 5% TR M 5F i 70
bR ke s KAESR ik m . AN K Fe i i DR R & At 1015 B S5 s REARTE R G4 B
R 2R, RUEL TR -

R RIS ISR A R AL S T BT . W TR S I LB PREs R, T & A8 5 A Al
FIARUERT, 2> RSO L 55 8 115 AL IE 23 28 W) 22 5 JR AL 1 TR B i I CR i i 42 B K i 3 i )
%), g,

10.7.2 Z&HM FHUES A R 5 BT AT HAR ISR 8B B It

eREA: AR

Dk E A E BLIEAE 5
b 2 £ b 2 1A 1] b7 AL
5T 44 R
RAZEH | FRZS | W EE | WAL AT G E WF AT
HL B 1) HLI) B ) ) B )
T 120,000.0
BIE ; ; 0.33% ; ;
ML 00.00 °
1,189,000
F - I 3.24% - ;
T 000.00 °
R : : : : :
R : : - : :
TR : : : : :
19,039,70
ERIATIE 25 - - T 51.87% - -
R UL 0,000.00 °
5.457.500,
MAlViES - - 14.87% - -
000.00
940,600,0
F 2= o ] ] O 2.56% - -
. R ﬁﬁ 00.00 0
RIS : - : : :
7,371,500
LeiF %4 ] I 20.08% - -
55 000.00 °
2,591,700
MRS - - T 7.06% - -
BB 000.00 °
OIS : : : : :
45 T3t 47 ;0



[ 28 ORI RASVR 5 RUE SR 0 B 4 2017 SE PR ERG,

10.8 FHAhE KHM4

12 B EE H
F5 A= | 1E e EE "
/H
R ERESD) . ( EAE
Ho N ) I K A R 2
1 éfﬁiAfﬁméjﬁ%kﬂ1%h B e, e GE | 2017-0117
% HH)
(R EESR) . ( EAE
2 H RS EHARA A B SHATIRA S FRN . CIFEZRBHR Y. GIE | 2017-02-09
% HH)
3 EREGERERAT XTI AT | CHEESR) . EHEHE 0170325
(A HM) GIFERTRY e
A HEESSHEGRATXTEREEARDT | (CPEIFHMR). I 0170325
HA R HM) CGIFHTRY e
5 B RS E AR A A R HE A EA | CPERESRHRD) . (REHE 20170422
1B 7 A KW GEFEIHRY ha
11 FHEBRERENEMEERSR
11. 1 REWAN R —BRERTE ZSOF XD T 20% ) B 5
o5 TN R 2 &0 AR 1 WERFEE RSB
S d e RS M AL X
# 74N [TAL AN
ku | e | sz ’HZ;” Ez;‘” WEGE | RN | R
20% ) B ] [X ] ’ ’
20172 H9H | 600,29
1 %2017 4% 6 H 30 | 6, 000. - - 600’233’000 20. 78%
H 00 '
P iR AU
MG EFEA NG AR, mTRE S R B S AR A N B[] 1T 5] R 3 4 A0 B E

&mmw R

e B RS S R 5 LR

12.1 EEBEXHEZR

1\

2\

3\

[ 28 A R AR & B ISR 5 B 2k
[ 28 A R AR & B IEZR 5 B 2k

12 HFEXHEZR

B A
EFEE T

pul

FHE T 1 28 PR AR & TR F7 45 55 2 GV M 4L

v A T P 9 1 % T T
IR E R A B H A S

5 46 T3 47 T




[ 28 ORI RASVR 5 RUE SR 0 B 4 2017 SE PR ERG,

12.2 7RIS

1. AESEHANERESEHGRAFIPAM A — EETILOX A 18 5 8 SHEFESEKR
JZ 16 J=-19 )=

2\ REEEALE N E @ W ARAT A A PR A 7] 70 A i ——AE 5T PR X 1T R 1 Sk 1S
1%

12.3 EHEGR
ARG B N 59 4 A SO AT PE AR 8 N A 7] 0l 2
RS D EAE: (021) 31089000, 400-888-8688
FPEFEIE: (021) 31089000

AaE] AR http:/www.gtfund.com

HEESEEARAH
—O—tHEN\AZ+HH

47 T 47 T



