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W ASTIF 25 0
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AN ZR LA T 3704 DA 2R AR Bl i R A e sl R AU, . AN T B b8 o P |
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RIE 5
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BEAT AR o ARG G P E IS & B OIS AR A, W15 SR . B T
B SR GHT B, B a RriesE 2, RIS R AT e A A B H AR A

1% XU o

BEAL, AT a8 B NEE H AL G A A FIEZR I A St s, Szl 2
5 B V20 B AT R B2 5, B4 VaR(Value at Risk) i b 45 St i A J5 45 T 1 1)
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fE
(%)
1 (%)
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A Gy MG R P — iR B 19,924,000.00 2.36 -
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TR G R P — BUIE B 5 - -
HoAh - -
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Sy 2017 6 4 30 H 2016 £ 12 3 31 H
IE 4 L 2R Ve BT B
JIn 5% 63,503,807.52 71,382,403.46
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6 AT ARG T &AM &5 36,513,168.65 4.30
7 FAth %201 55 7 4,066,623.54 0.48
8 it 849,873,282.97 100.00
T ARG AR AR R A 8 I B8 52 2 LI B R I
7.2 MEBRZEATU SRR ERRHE
7.2.1 MEFRIETEGRABEANRERRELS _
o | Fle Attt ey | PRI
A VI NN 02
B PRIRI4
C il g 644,654,880.38 76.20
5 HLJ . AT B KA P Rt
oA
E fEi N4 38,799.50 0.00
F HE R R B A 60,343,246.16 7.13
G REEIBH . R FTIEEOL
H 18 ALY
| E%ﬂ%%ﬁ\ BARAE BB RS 7 639.62 0.00
J LeEm 187,943.49 0.02
K J5 el
L BT R 55 AR 25l
M BFEEHE TR A RS
N IR BRI A F B it i Bl
0 JE AR SS BB HAD AR 551
P HE
Q PA RIS TAE 84,136,981.63 9.95
R AL ARE R R
S Lity
At 789,369,490.78 93.31
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AH G AR IR AR FFATIE L

AT F HLA

R BT BB .

7.3 BRI A SCYME HZEE T 5HE B KR BT R 5B A

SHURA: NIRRT
i B 4 Y
P | IREARRS | REEAK HoE () A JeE

HE H A (%)
1 002773 FRESLZ 1’690’18026 88,396,518.60 10.45
2 603658 2 ) 2’033’14026 87,628,420.20 10.36
3 600763 R EIT 3’353140076 84,136,981.63 9.95
4 002821 E|P s 1’131’36066 82,555,777.02 9.76
5 300452 LLIVAT 245 %k 2’991110076 82,255,442.50 9.72
6 603108 iapr v 2’831’19026 45,100,888.56 5.33
7 300573 TR 2 1’188’43036 42,331,983.46 5.00
8 300206 PEFRAY A 4’845’35026 41,815,387.76 4.94
9 600479 Ta&2 2’591’23066 37,495,184.92 4.43
10 000661 K& = 243’432'8 31,429,505.52 3.72
11 600557 532 %2304 1’864’47046 30,968,913.14 3.66
12 600351 DiAeseZN4 3’711’98006 29,027,683.60 3.43
13 002737 A 888’764'8 27,373,931.20 3.24
14 000919 KA R4 1’902’94066 20,589,875.72 2.43
15 000590 Je it I 1’238’18006 20,095,661.40 2.38
16 002262 BUAEZG 1’036’81096 15,687,071.47 1.85
17 002727 — i 828’389'8 15,242,357.60 1.80
18 002048 TN 239,400.0 4,993,884.00 0.59
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0
19 603660 T3P AHE 26,007.00 1,064,986.65 0.13
20 002859 WHERH 6,666.00 486,618.00 0.06
21 601878 W P UE TS 11,049.00 187,943.49 0.02
22 002880 T 998.00 75,548.60 0.01
23 603801 HI A 1,406.00 47,522.80 0.01
24 603043 IR RTE 1,810.00 45,738.70 0.01
25 300666 ILFHT 2,276.00 43,448.84 0.01
26 603316 WISy 1,825.00 38,799.50 0.00
27 603380 VX y)4 1,298.00 35,370.50 0.00
28 603335 A A 2,230.00 24,864.50 0.00
29 002881 T HE 989.00 22,608.54 0.00
30 603679 kRl 809.00 21,438.50 0.00
31 603938 =Bty 1,246.00 20,932.80 0.00
32 002882 & ¥ 2,966.00 18,389.20 0.00
33 603933 FRERH 857.00 17,311.40 0.00
34 603305 JETFH B4y 1,351.00 15,212.26 0.00
35 300669 Py 841.00 14,650.22 0.00
36 300670 PN CE 1,259.00 13,760.87 0.00
37 603286 H & 1 890.00 13,528.00 0.00
38 300672 B il 1,257.00 10,659.36 0.00
39 603331 HiEkE L 999.00 9,620.37 0.00
40 300671 T 942.00 7,639.62 0.00
41 603617 BARBEA 832.00 7,429.76 0.00

74 REHNBRERRAGHERES)

7.4.1 BiFEANSRGE H BRI E S B r= i E 2980T 20 2 KR E A4
GHs. NRMt

BRI 4
55 Ji S AR Ji ZE A FR ZINCE S BN o i BrE e
B (%)
1 002821 eI 95,464,570.12 0.68
2 300573 MR 24 94,108,950.09 9.54
3 603658 ‘2B W) 84,315,197.79 8.55
4 002773 REsLZ5k 62,028,225.48 6.29
5 600557 RS 25l 60,253,040.60 6.11
6 300452 Ly 245 %k 50,860,936.10 5.16
7 600763 R ERIT 39,737,816.26 4.03
8 002737 L2 37,224,972.18 3.77
9 000661 K& EH 35,109,764.50 3.56
10 600479 T4 25 32,368,339.27 3.28
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11 000915 Ll R AR 29,730,308.58 3.01
12 600211 7 25 V. 29,465,238.21 2.99
13 300016 Jukt 25,k 21,409,688.50 2.17
14 000028 ] 26— £ 21,226,235.38 2.15
15 600529 L 2R 253 19,717,394.98 2.00
16 603108 THIA YT 18,546,721.21 1.88
17 300015 % /R HR AL 17,582,262.65 1.78
18 600351 W25 14,345,820.36 1.45
19 300009 GRVED 12,148,145.74 1.23
20 002332 Al 3 1 25 8,169,309.43 0.83

TE: “CSEANEPUIECR IR M QR BN AL HR) 5, AN HEMRAL S
P
7.4.2 RiHEHEPE YIRS T HE 2980T 20 4 HIBR A
e NRTIT

5 EA 2L 4
75 Ji S ARG JI 52 44 R AT TS H 4 A
1 (%)
1 002048 T AEF 76,206,120.26 7.72
2 002773 REELZG . 62,689,496.23 6.35
3 000028 [ 25— & 56,801,702.75 5.76
4 300573 MR 24 48,119,680.27 4.88
5 600479 T&4 39,999,116.77 4.05
6 300016 Jukt 25k 36,711,729.22 3.72
7 002262 Bz 36,595,228.18 3.71
8 600557 &2k 35,999,871.10 3.65
9 002370 AR 35,005,254.76 3.55
10 300015 % R HR L 33,387,314.12 3.38
11 300009 GRVEY) 31,673,302.96 3.21
12 000915 L KAy 30,605,769.41 3.10
13 600211 U 2 M 29,850,159.70 3.03
14 002821 LT 29,352,158.46 2.98
15 000661 K& mH 26,058,594.02 2.64
16 002332 i T 24 23,242,592.82 2.36
17 300207 JRAE A 22,545,923.88 2.29
18 600529 L R 25 3% 21,445,071.39 2.17
19 002044 FFARR 16,563,393.94 1.68
20 000411 JCRFEE A 16,480,598.17 1.67
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.
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SEEA. NG

SENEEEI A (A2 ) A 821,222,209.36
SEHBRZERIRN (A R 876,009,398.59

TE: “SRNBERRA Sz BN 4% K S il Ag

HA, ABEMRZ S

75 WIREMSE RO RN REAE

A (R AZ A 3fe LLRAC U

SEERAL: ARt
) 1557 dn i NFME R
HL451(%)
1| Exf% -
2 | RATEE -
3 | &Rz 19,924,000.00 2.36
Horpre BORME R 19,924,000.00 2.36
4 | IkfiF -
5 | ARk IR v 2 -
6 | IR -
7| ATEAR (RIS -
8 | FhlArH: -
9 | Hft -
10 | &if 19,924,000.00 2.36
7.6 BIRIEA M E G E S B 7= B E LB KRR I BT FL48 SR B B A 4
SEERAL: NRTTIT
e | REARED | GHRAR | BE(EK) NFME R
A LLHI (%)
1 170401 | 17 #& % 01 200,000 | 19,924,000.00 2.36
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2 IR 77 Sk 2,958,958.95
3 | MR

4 | RIYSCRE 315,008.92
5 JSEUAT HA )R 250,223.75

6 | HAbRGK
7| fRRERRH

8 |
9 | A&t 4,066,623.54

7.12.4 BARKFA HIAET 5 B0 BT e Befi 25 B A

AT AR IR AR5 A AT YT T e 151
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HEGE | HEBE |
AL A5 EIa il
33,353 19,521.52 | 465,964,880.43 | 71.57% | 185,136,262.87 | 28.43%
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A0, 45T




[ B R B2 DR AT b RS e B IR & T UE T R B A

4 2017 SEFEERE

8.3 HIAREEEEAKI ML RFHE AT A E 03U EX K E 5

i H A RS HREREEXE i)
AT EBEFRNG ., HEeHK
TR AR 160 5 N A AT 10~50
A4
AFE SIS 2 TR AT
o 50~100
9 I ARIE SN LB
AL
HEHERAERH (2014 42 A 25 H) E &% 1,029,873,647.59

PSR i

A H%Wﬁ LA

571,156,877.26

AN T H 2 G Iy 35T

328,266,488.05

H.ﬁﬁ%%ﬁéé&ﬁh@

248,322,222.01

A 5 I AR o AR S

AR 7 ST AR S < 3 A0S A

651,101,143.30

10 EARFEMHER

10.1 EE&MPRFHEARS RN

T I T2 e AR N K2 o

102 Z&EFHEAN. ZSHEANENNESHERNIRNERAERS)

AN, FEEEBA . REE AT RS IE T ERANFEZD,

103 BRESEEN. EE&M™. E&FHREVSKIFR

N TC R~ mlis g E R GIsfEr A mRRm ), A

S FEEFE SR KRR

&
=
b=l
b
&
pel

}

BEBA

s




] 5 T 68 7 DR AT oMb R E B R B RIE R PR R B 4 2017 P4 AR

104 EEBHRIHIEER

T JUT P e B B SRS R R AR

10.5 A% & AT H I THT %5 Fr g ol

T I N AR g R SR BT 2 K SR TS 55 BN AR S R AL s T 55, RORAEEL
HSEH 5 BT D o

106 BEA. FEARKEREAEEAN R ZEEBRALTIEHL

A NI GE BN R IR E NIRRT LS S BN ORI R T
FE A BAL T

10.7 EEMAESRA TR 5 B ITHH RIE R

10.7.1 ESMHUESR A 73 5 B oud T B RSB AR &SR
GEUAAL: NRMTT

& 5258 5 N SCAST 255 v PR 42

L5 =t =]

BUEATE | BT | I B e HES
ek SRR o L

1] B3] 4

KRAGUES 2 213,045,928.43 |  12.59% 198,408.20 | 12.59%
[H 72 % 1 202,722,510.81 |  11.98% 188,795.64 |  11.98%
KR 1 178,295,321.46 |  10.53% 166,046.58 |  10.53%
HARIES 1 137,026,327.25 8.09% 127,613.04 8.10%
S IESF 2 135,448,569.33 8.00% 126,143.13 8.00%
KATUES 1 134,876,509.09 7.97% 125,610.47 7.97%
H 3 IR UE SR 1 125,027,567.60 7.39% 116,438.06 7.39%
R IUIE 7 1 121,123,888.78 7.16% 112,802.79 7.16%
RS 1 104,967,587.40 6.20% 97,756.44 6.20%
o 1 103,505,141.53 6.11% 96,395.46 6.11%
KIS 1 61,025,038.94 3.61% 56,832.68 3.61%
th A H] 1 49,700,086.95 2.94% 46,285.79 2.94%
VUGB AR 7 T 1 34,117,851.98 2.02% 31,774.13 2.02%
TAFUESF 1 28,217,794.48 1.67% 26,279.53 1.67%
PLUESR 1 22,654,932.65 1.34% 21,097.76 1.34%
e IE 7 1 19,739,047.24 1.17% 18,383.06 1.17%
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MlbiES 1 8,562,485.00 0.51% 7,974.14 0.51%
FAUES 1 7,186,686.64 0.42% 6,692.90 0.42%
Al 1 4,056,799.68 0.24% 3,778.08 0.24%
HEFRIES 1 1,432,500.80 0.08% 1,334.13 0.08%
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