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JE, TR ] A A (B (BT AL 2 G [ s B H BN TR, D A K T SR 40 0 Ay A 7 B 1) 240 0341

Plg i .

6.2.4.13.4 THX K
T3 377 JRUE A2 F5 FE 4 BT 45 4 i T 2L 9 2 SRR B A SR B 4 12 IR T Ak T 3 35 240 4% DR 25 110 22 3 T
e o)) & LD A S i 1 B N 4 I = R 9

6.2.4.13.4.1 F|ZX &
I X A T 4 LA Fe A A8 BR B 4 A 1 52 T 3 ) SR AR Bl i e AR R s I XU o ) o3 R
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ez RS W £h TS AR TR S A SO T B A RS, R B R AR S G ik TR T
AT JE B0 ) 25 SRRR A T 37 8] 24 S R 7 I 6 T R R I < U R M ) XU

&

AN G P R < TN G BTSSP M) A SRR PR B AT R, IR BB AL S A
NS5 T ot IR AR R BEAT B B

ANHe G T B T3 5 T SARAT 81 T3 3758 5 W) [ 52 WAL et b R SHA A S B8R 3 RS

6.2.4.13.4.1.1 F|ZR X B O

2016 £ 12 H 31

Bhr: NRMoo
AR 18D 1-5 4 SHEME AitB &t
201755 H 15H
B
AT 25,576,112.16 - 425,576,112.16
SR 4 1,762,785.14 - 4 1,762,785.14
1E HPRIE 4 12,371.43 - - 12,371.43
L 5 1 4 Rk 5% 19,927,000.00, 58,758,000.00 58,441,438.75 137’126’438‘2
SENIRE 4 b %
. 45,000,000.00 - - 45,000,000.00
IESCIE 5535 K - - 4,061,829.59| 4,061,829.59
IR iiRsN - - 627,952.34)  627,952.34
JR A B A 3K - - - -
o 214,167,489.4
et 92,278,268.73 58,758,000.00 63,131,220.68 |
1 fiit
AR 23738 K - - 20,000,000.00 20,000,000.00]
T A 2 [m] 3K - - 3,814,738.65| 3,814,738.65
A FE N Fi T - - 103,490.00|  103,490.00
AR 2% - - 17,248.32 17,248.32
AT AE 5y 9% - - 4,672.15 4,672.15
A A 3% - - - -
HoAth A7 £t - - 117,835.33|  117,835.33
Uikr¥seas - - 24,057,984.45 24,057,984.45
‘ 190,109,504.9
) UK RE 5k 11 92,278,268.73 58,758,000.00 39,073,236.23 ;
LERA 18EDA 1-5 4 SHEM L AitB &t
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H
B
AT A3 7,719,430.94 - - 4 7,719,430.94
SERA 4 1,857,047.66 - - 4 1,857,047.66
17 H PRIIE 4 64,831.28 - - - 64,831.28
A2 o P4 Rl R 85,228,180.00 80,325,109.20,  19,795,508.50,  56,931,763.51 242’280’561‘?
SENIR 4 %
- . . _ _ .
N USCIE 5535 7K - . - - -
DAk IRs) - - - 3,915,365.99] 3,915,365.99
7 AT FH ) K - - - 66,227.95 66,227.95
. 255,903,465.0
et 94,869,489.88 80,325,109.20,  19,795,508.50|  60,913,357.45 ;
1 fiit
N AR 5538 K - . - - -
7 ASF RE [ 3K - - 4 175,486.22 175,486.22
INER RS PNEFd L] - - 4 269,039.28 269,039.28
IV D= - - 4 44,839.91 44,839.91
A AZ 5 9% - - 4 38,573.04 38,573.04
[ AS A B - . - - -
HoAth 7 £t - - 4 62,672.86 62,672.86
UikrPseas - - - 590,611.31]  590,611.31

‘ 255,312,853.7
) UK RE 5k 11 94,869,489.88 80,325,109.200  19,795,508.50|  60,322,746.14 )

T R PR ARG B LRI T O EL, 4% S 20 R0 O A =R 3T 58 i H BT H 30

& T LK,

6.2.4.13.4.1.2 F| 2 JR RS B BBURR A 43 T

(5824 BT R A HAR T 38 AR
X BE = A R H R 4 T L)
i ST &R (R AR
i HH 2GR A5 5 (1) A2 35 — Jwe
2017 5 H 15 H 2016 4 6 H 30 H
T HFZ T % 25 MR Hhng 35 Hn 83
Wi AIE LT 25 NS W2 35 W2 82

6.2.4.13.4.2 AMC R
AN A 2 $5 4 it T L0 2 Fe A A 3R A SR B 4 3 1 R ANV S5 AR 2 i A 26 38 50 7R JRURS: o

AT G PAT B KA BTN R T, B RN X -
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6.2.4.13.4.3 FHARME XK

AR A IR 2 i i 4 T R 4 i L1 2 70 1 R S 3 4 U i Rk T 3 R SR AN SN e BAST
(¥ 117 S A0 4 TR 3 AR B R A 3 0 R o AR B 4 1 B R FES 2 5 BT B SR AT IR RNE i 3758 5
() SRR 5, BT T M £ G A A XU SRV T B AMUE 3 AT B [ 5 208 156 10 R o S I 5
AT B SR TUE 27 117 ) B AUt 3l (¥ 5 0
A FH 4 R e & el 40 A {#K: (CPPI, Constant Proportion Portfolio Insurance) 0% 5 25 i % 3
WPETEMRE . 5 IR T3 L RSB0 S (A (O C B L], DASE IR AR (B 1 H A -
K G T % T AL K 0 B AR LA A A UG . ARG T IR S BUIE. R FR W 0% S5 A AR
PR RS R 0%-40%, BEEET6EE . BT DR A I AR 28 0 R 4 T Y
60%-100%, 4 OR B 119 300 4 538 B H 7 — 45 LA A I BUR 53 5 25 98 LU ANIR T 2 8 TR P v B 1Y)
5% ABEGTEALMAC S HHEZ, Fa Mt & LM BT B Ra MR AT . e
AR EAEN SRR EANE, A1 GLETRD AEEES ™1 40%. Lok,
TR G (1 3 4 R O AR TR G BT REA IAE SR A0 A S M M A, s SW9I2 FH 22 Pl 05 VR o ik e it AT
A FE i, 045 VaR (Value at Risk) 484755 SRl i A% 5 4 10 15 F0 75 7 00 A XURS:, B B T S 1 o JX oz
HEAT PR AR

#

b
ez

pv 3
N

6.2.4.13.4.3.1 FHAf4 % XU O
SR NRTIT

ENFS AR
20174E5 H 15 H 201646 H30H
i H if 2 4 % i B4 B
ARE FEHE B Ao E §H{E L 3]
Bl (%) (%)
Ao MR B — R R R R 58,441,438.75 30.74 | 56,931,763.51 22.30
A 5 M A R Bt e — ik 4 P R - - - -
Ao VEG R — B 4 SR AL Y - - - -
ATAE SRl 8 7 — BLUE R BF - - - -
At 58,441,438.75 30.74 | 56,931,763.51 22.30
6.2.4.13.4.3.2 FEAfAHE R B RUR % 43 47
1 % BRI IR 300 i i oh Hopth 1737748 B AR FFAAR
X B P AL 5 4 BE 1 1Y)
G AT e s e Mg (A NRM 0
HH IR AR A% & (142 5 — e
20174E5 H15H 2016%F6 H30H
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VA 300 FEET B 5% T2 94 %) 314
VIR 300 Fe% BT 5% N 94 W) 314

6.2.5 B FHEMM 4T S HRR TR E VL 1 H M H W

(A A

()& TH A S R i 77 12

N FAET RS RFTE I E R, XA R E TR E R R SN A TR 1

JERDSE :

B2 IR: MR B B R R T i B AR A R AR AN

B )RR BREE — 2 VAR NARL AR O B 7 5 A7 £57 L e ) T U R (R A

B )RR RH IR B B (KN AT SR A

(b)FFLERT LA SO 8 T 5 1 ik T R

()& Z I E bl TH A SRl

T 2017 & 5 A 15 H, AEESRAMUARMETHENSE TR PR T 5 — B RIREHN
42,076,389.15 i, J&TH ZEIRMAR 95,050,049.60 76, JoJE T28 =2 RHIRH. (2016 4F 12 H 31
H: B—)J2k: 57,963,815.72 70, H_JZIR: 184,316,745.49 Ji, LH=ZU0.

(i) 2> S BT J2 K ) 1 2 K AR )

XTS5 e L eSS, 7 IS KU h L 52 5 AN BR (CELAE Bk k152 I (952 5 AN T K
BB TAEATFFRATERE N, AREARS TIEMH E 5 WA H AR 585 A% B ) K PR 1
(LKA DR B S 1 A SOMME BN EE — J2 s FAR 54 (7 8 8 o SR FH 9 AR ) W 8R4 B0 T A e
SUMFREE, T AR ORI SEAN G A B R 5 R IR R =R K

(iii) 58 =2 A S AR BRI AR 31728 5 45 45

T

() FEFFLEE A MBI EIEM T AT 2017 45 H 15 H, ARERFGIERLERUA R
PrETH R &R =016 412 A 31 H: [).

(d) ANEAA SR E TR 4t T2

ANRA Fo BV R 4 i 5 7 R £ 3 LA N SCGR IBUR At e st KT B 5 A et
TEARZEAR /N

() E R

RIS BB SR T 2016 4F 12 H 21 HAUE M HL[2016]140 5 (ST B ERl J i
FEFER BB IR S EBLBOR @A) ME: (1) S Bh & 7 1R (5 2080 HUS 1 4R fR A
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WS 2 (4 ) o o B e R U 9 AS 4 P A AR (R R R Wi 2 ), AMEMCS (BB (2) B NTINIES: L 15
Foo UM S RV L AR E R, AR T em Rl Q) WET RIS E R R
M EB BT, AR = A BB EBN B . LIRBUR E 2016 45 5 A 1 HiRHAT

dhAh, AR EGE. ERBSE)HT 2017 £ 1 H 6 HAAAKIIMFEL2017]2 5 T HE = 5iE
{E R B A O in] A 0@ RN ) & 2017 4 6 H 30 HAAm (I BL[2017]56 5 (KT B ™ M G E L
AR EREED IRE, PR E Rl R R AR E BN BUAT S,
GBIV, IR 3% MMENCR SN B . TR S MAE 2018 4F 1 H 1 HATZE W 2 R A1
MERNBAT A, REGIIEBN, AFSN: I ERI, CORBENEE ™M EHA LS H
A7 (R 384 (EL B L AN A A rh R L SR A WSO SRS AN i 0 2 AR I 45 SR A L D o (9 I S5 IR v A
H R TCRA

7.1 ERBEENERFRERAZESREES
(& 201755 16H-20174F6530H)
7.1.1 BREEHHAER
SR AR

P 5 H &5 B B BRI L] (%)

1 B & # 5% 134,440,851.63 75.30

e B 134,440,851.63 75.30

2 Iit] 5 WA s #E BE 19,944,000.00 11.17

e fiige 19,944,000.00 11.17

B SRR - -

3 L dris - -

4 SRATA SR - -

5 TN A 4 i 55 7 - -
For: ST TR D ) SR N 3R £ 4 i

6 %Eﬁﬁ e R Nt 23,840,568.91 13.35

7 ﬁm%ﬁﬁﬁ 314,244.21 0.18

8 At 178,539,664.75 100.00

7.1.2 WEHREATW S ENRERFLHE

i 2 4 B HEL EE

AR (R ~fehrE o
il (%)
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[E] 2 SR A1 R 3 T B VR A IR T 4 B 3 o (R B 28 R AR TR 5 R SR $ B 6 4)2017 4R 2f 48 AR 7

A VSN NN O X4 3,039,766.28 1.71
B KA 5,963,751.00 3.36
C il & b 66,187,282.70 37.33
D LI WA NI /S W e Yy 1 £ I VAN 4 924,062.00 0.52
E HH 6,552,229.00 3.70
F itk A 1,096,224.00 0.62
G ACIE . AR ELY 3,122,212.00 1.76
H A1 Aol - -
I &R RS B HEAR RS 1,759,324.60 0.99
J SnteiN4 27,596,388.52 15.57
K Jo5 17 3,844,758.00 2.17
L FH AN 55 Mk 55k 114,392.00 0.06
M (LTSN IEsw N B4 . .
N IKF S FREE A FL 0 i B - .
o) J B SS « AG BERT HoAth R 45 - .
P HE - -
Q TPARIM S TAE - .
R A ARE R R 14,240,461.53 8.03
S oty - -
T &t 134,440,851.63 75.83

7.1.3 HIRIZA RME G EEFFE BN HEF R TE R S3 4H

SRS AR

e | mEmam | mEan i R N o Rt
tefpl (%)
1 300145 eI 650,837 | 11,012,162.04 6.21
2 300148 KR4 623,792 | 8,789,229.28 4.96
3 300156 P55 PR R 262,274 | 8,592,096.24 4.85
4 600146 P A A Bk 240,000 | 7,766,400.00 438
5 600522 R B 499,395 | 6,017,709.75 3.39
6 002310 ZR 77 [l AR 340,000 | 5,684,800.00 3.21
7 600872 EEVER=T) 240,000 | 4,392,000.00 2.48
8 600816 ZAEEHE 314,850 | 4,278,811.50 2.41
9 300430 W 7 I 120,000 | 4,180,800.00 2.36
10 601818 HRERAT 928,400 | 3,760,020.00 2.12
11 002142 TUARAT 192,773 | 3,720,518.90 2.10
12 601009 L ARAT 292,200 | 3,275,562.00 1.85
13 000750 Bl Y IE 57 573,700 | 3,155,350.00 1.78
14 603989 AL A 79,033 | 3,101,254.92 1.75
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[E] 8 SO 1 R L B R Ay

TUAIE I3 15 5 2 < (R [ R R AR & B UE SR 45 B 2 )2017 P 4F AR

15 002714 W A 111,674 | 3,039,766.28 1.71
16 601899 et N4 826,100 | 2,833,523.00 1.60
17 601225 I 7 AL 373,700 | 2,642,059.00 1.49
18 600309 Ji A 85,000 | 2,434,400.00 1.37
19 600373 WSO G 100,775 | 2,369,220.25 1.34
20 000063 HH M3 T 94,075 | 2,233,340.50 1.26
21 601198 RIES 125,988 | 2,172,033.12 1.23
22 002304 I 24919 | 2,163,218.39 1.22
23 000651 LR 51,800 | 2,132,606.00 1.20
24 600115 RIT = 286,500 | 1,948,200.00 1.10
25 002065 AL 80,740 | 1,759,324.60 0.99
26 000333 e E Y| 40,800 | 1,756,032.00 0.99
27 300144 RIRIH 84,100 | 1,755,167.00 0.99
28 000413 AIEH 152,000 | 1,705,440.00 0.96
29 600340 e AR 49,700 | 1,668,926.00 0.94
30 600606 ZE gz I 192,800 | 1,507,696.00 0.85
31 002425 IO 160,000 | 1,462,400.00 0.82
32 601318 H S %2 28,900 | 1,433,729.00 0.81
33 600019 FE 210,300 | 1,411,113.00 0.80
34 000423 RGN 16,484 | 1,185,034.76 0.67
35 601166 MV ARAT 67,700 | 1,141,422.00 0.64
36 600739 ST DN 60,800 | 1,096,224.00 0.62
37 600487 TG 36,442 | 1,022,198.10 0.58
38 600958 RITUESR 72,500 | 1,008,475.00 0.57
39 000725 HAETT A 226,300 941,408.00 0.53
40 601928 B A i 95,500 932,080.00 0.53
41 600674 JN#RE IR 94,100 924,062.00 0.52
42 601288 RAVARAT 252,000 887,040.00 0.50
43 601169 JE R ARAT 96,400 883,988.00 0.50
44 601006 K 99,800 837,322.00 0.47
45 600016 RARAT 93,000 764,460.00 0.43
46 600688 AN 103,300 682,813.00 0.39
47 000671 FHOG I 114,800 668,136.00 0.38
48 601216 HIE£H 134,600 658,194.00 0.37
49 601668 Hh [ 2 50 67,200 650,496.00 0.37
50 000728 [ JCUE S5 37,800 461,916.00 0.26
51 002470 EIEKR 56,800 427,704.00 0.24
52 300251 AL 1t 41,500 339,885.00 0.19
53 600029 AL 38,700 336,690.00 0.19
54 600705 EEPIRAN 55,900 315,835.00 0.18
55 002007 22 ) 8,600 313,900.00 0.18
56 600873 HEAEAE W) 55,200 312,984.00 0.18
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57 600690 H iR 17,500 263,375.00 0.15
58 000983 PE LA 29,700 260,469.00 0.15
59 603993 & PR 45,000 227,700.00 0.13
60 601618 W E s 43,300 216,933.00 0.12
61 601939 HEWRAT 30,000 184,500.00 0.10
62 601555 RRIUES 13,600 152,728.00 0.09
63 600415 ANEETE 15,800 114,392.00 0.06
64 300133 RSN 4,900 54,880.00 0.03
65 600031 =—HTL 2,300 18,699.00 0.01

7.1.4 REFHNBRBRA G HEKRRED)
7.1.4.1 RitZASHE B HIRE ST HE 2%BAET 20 BHBEHA

SRS AR

X HR AL G R
F5 J% ZEARHS % 52 44 A B LN S A
fH B (%)

1 300430 WA 4,222.606.00 2.38
2 601818 KT 3,697,019.00 2.09
3 002142 THAARAT 3,529,748.90 1.99
4 600816 ZEEFE 3,393,797.80 1.91
5 601009 AT 3,239,624.00 1.83
6 000750 [ VIR 3,088,613.70 1.74
7 002714 ORI Ay 2,883,421.72 1.63
8 601899 <t ANIA 2,711,311.44 1.53
9 002304 VESTIN /s 2,271,867.39 1.28
10 601225 [Spiig e 2,245.637.75 1.27
11 601198 HRIMAES 2,147,131.52 1.21
12 600373 RSO AL 2,028,619.67 1.14
13 600309 Jiteth = 1,972,267.55 1.11
14 000063 L TR 1,968,112.11 1.11
15 600115 EITfna 1,941,483.00 1.10
16 000651 M 2 1,928,514.00 1.09
17 300144 RINTEZ 1,829,107.00 1.03
18 002065 IRAEER A 1,731,986.80 0.98
19 000333 F A 1,641,230.00 0.93
20 000413 RIBSEH 1,600,080.00 0.90

T EANEHHEEN A S8 (A A R LA BE) Y], AFEMHRZ G % H .

7.1.4.2 R SHE B HRE ST HE 2%BET 20 ZHBEHA
ANH AR T 10 BTS2 Y e A L AT e B AL 2% BI0HT 20 A4 SR

7.1.4.3 TR BRA BB K SE R N B
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fhz: NIRRT

71,200,358.42

FNBERHI A (AD) B
FH RN (RREE) A

e RNER A 2 BRI 12 SR A el (RS afe LS B ) 351, A% 8

FHRAE 5 A

7.1.5 HIREB IR MM RBEFREAE

SRS AR

57 dh il

ol 3 G B FHE LA
(%)

1 E R i 2

2 AT

3 R 77

19,944,000.00

11.25

Horpre BURYE &R

19,944,000.00

11.25

b i 55

A b e T i % 7

22 A

A (AT )

HAth

O | 0 | Q|||

#it

19,944,000.00

11.25

7.1.6 FIRIZA RME G EEF P FE BB HES BT B2 SRR A

SRS AR

b I G B
s (AN (LR HE o AN o
L (%)
1 150406 15 4<% 06 100,000 9,992,000.00 5.64
2 170301 17 #EH 01 100,000 9,952,000.00 5.61

7.1.7 BIRIZA RME G EE T FE LB M HER B BTE B SORHES B R A 40

ANH G AR T HIARCOR 5 B SCRFIESR -

7.1.8 WEFIREA RMME 5 EE T E LN HEFF BT 4 St BB R A 40
AH G ARG WIRARFTH ST E)E -

7.1.9 HIRIZA RME G EE S F = FE BB/ HER B AT B2 BUER % A
ASH AR IR FF A BGIE
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7.1.10 WEMRAE SR BB HER X ZHLRHA
ASH AR T HIARCOR A IR I B¢

7.1.11 WEHRAESHBE N E BRI H BN
RIEAR GRS EF, AREARRETEM.

7.1.12 HRAGIREHHE
7112, AT 1T P B e B 10 AT A4 GRS (R R AT T AR B0AT i S 1D S 5 A A A 7 i ) R
—ERBINIFEDT AT

7.1.12.2 FEGIBAIHTH 2 BEE T, BT BB Tl AR A R E &I I SR i 2 A Do

7.1.12.3 3R HoAth - T B = A AR

Bhi: ARG

75 e S

1 A7 PRAIE <8 24,283.70

2| RISCIEFRTE R

30| MRRF

4 SR 265,207.15

5 AT HR ) 24,753.36

6 | ARG

7| FEESR A

8 | Hith

9 | &t 314,244 .21

7.1.12.4 FHRFER B9 4L T O i FT He e fot 35 B 40
ASHe G AR IR A AT R i 77

7.1.12.5 JARAT 148 B R AR S 52 R 1% DL B 1 BA
SRS AR

_ . _— RIBRZRRESM A | SRS
F5 AR A2 FR Py Yl L %) L IE 57 PR 1 I i B
300145 rh 4 IR 11,012,162.04 6.21 | B KO
2 300148 KA 8,789,229.28 4.96 | HKHI

600146 P R A EK 7,766,400.00 438 | EHKFHI

72



] 72 SRS A (B R0 BC B IR & BIE TR P ot 4

e (R Z2 DR AR TR & AR TR B 08 2 4)2017 AP AR FEAR

7.2 ERGAREGHITFHREES
GREH: 20171 81H-2017E58158)
7.2.1 BREEHEZHEBMR

SHHAL: ARt
Jr 5 H il RS RE AR (%)
1 B a $52 B% 58,441,438.75 27.29
Horpre R 58,441,438.75 27.29
2 fi] 5 AL 7t 78,685,000.00 36.74
e e 78,685,000.00 36.74
B IR - -
3 L dris - -
4 S R A A AR B - -
5 KNI SR 5™ 45,000,000.00 21.01
For: ST 2R D ) SR N 3R 5 4 il
A0ne
6 WATHF S H &M &1 27,338,897.30 12.77
7 Ho At 25 T 55 7 4,702,153.36 2.20
8 At 214,167,489.41 100.00
7.2.2 MEWKREATIA BRI BRERRAE
o N AR Go AR
Bl (%)
AR RS B - -
KA - -
il 3 42,083,287.15 22.14
b LW WA /S W e W S
N4 - N
E jesiin4 5,936,400.00 3.12
F it FEE - N
G TS AN EOk . -
H | EEEgl - -
I G RER BAEAVE BRI - -
J SRl - _
K J75 1 1,573,502.00 0.83
L FH BT FA 7 45 R 25k - -
M | BRI AR RS - -
N | KB FRAEAN A it i - -
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J B 55

BN A AR 55

HE

PARSE S T AR

8,848,249.60

4.65

A AR E AR

i
o>

3
S

Hlwn|®|ILO|w|O

o
:1{—/'

58,441,438.75

30.74

7.2.3 HIRIEA RME G ESFFE BN HEF RTE R S3 HA

SRS AR

i R BT
e Jie ZEARHS Ji SR A4 R HE R A e
Eefil (%)

1 300145 H G IR 361,576 | 10,919,595.20 5.74
2 300148 KA 479,840 | 8,848,249.60 4.65
3 300156 T IR 262,274 | 8,620,946.38 4.53
4 600146 P R R 240,000 | 7,516,800.00 3.95
5 002310 R 7 Il AR 340,000 | 5,936,400.00 3.12
6 600522 R B 499,395 | 5,388,472.05 2.83
7 600872 EEVER=ET) 240,000 | 4,164,000.00 2.19
8 603989 AL A 79,033 | 3,159,739.34 1.66
9 600340 e AR 49,700 | 1,573,502.00 0.83
10 002425 IO 100,000 | 1,465,000.00 0.77
11 600487 i H 36,442 848,734.18 0.45

7.2.4 WEFNBRBRA G HEKRZED)
7.2.4.1 RFEANSHE 1R S B8 E 2% 20 LK BE A4

SRS AR

. HR I G R
B AR 25 4 ES eSS N T J
fH B (%)

1 600340 B SEA 2,549,610.00 1.00
2 000615 A 2,296,415.00 0.90
3 002250 BB 2,222.265.00 0.87
4 002425 JUECCiL 2,074,000.00 0.81
5 601233 el B B4y 2,058,864.00 0.81
6 300580 ULy 23,869.51 0.01
7 002841 WY & iy 20,813.52 0.01
8 002851 MK E 20,786.36 0.01
9 300599 TR 19,712.00 0.01
10 002845 [F] 27k 16,757.52 0.01
11 300600 Hiti R I A 15,432.52 0.01

74




| 28 SR O B % 35 C B VR 5 e S 4 TR

e (R Z2 DR AR TR & AR TR B 08 2 4)2017 AP AR FEAR

12 300597 HKIEfE 14,632.38 0.01
13 002842 PR 10,643.44 0.00
14 002843 A 8,372.16 0.00
T EANEHHEENEAE 8 (NS A R LA HiE) Y], AFEMR G % H .

7.2.4.2 TSR N SHE HURIE S B HE 2% 20 BRI BE A4

SRS AR

e T A T 44 AR | AT
A (%)
1 300156 P55 PR 2,940,210.61 1.15
2 000615 AR 2,303,120.00 0.90
3 601233 el B A 2,221,945.00 0.87
4 002250 BRALRHL 2,024,262.00 0.79
5 600340 e AR 1,366,016.00 0.54
6 603989 A 1,314,398.00 0.51
7 002611 RITHE L 1,179,280.00 0.46
8 600487 FIELH 913,405.00 0.36
9 601375 o E SR 235,182.95 0.09
10 002851 B i/ N 134,078.00 0.05
11 002841 ALY 76,658.40 0.03
12 300599 HEER R 70,280.00 0.03
13 300597 KIS 69,242.01 0.03
14 002845 [F] % 66,003.04 0.03
15 300600 T R 64,771.88 0.03
16 300580 DU RE 62,225.00 0.02
17 300591 TR 59,481.57 0.02
18 300582 JERRE 58,029.30 0.02
19 002843 T3 A 48,346.47 0.02
20 002842 FE AL 45,878.47 0.02

T SEH @R MR e B (RS BN RS HR) 1A, A EAIRA 5 A .

7.2.4.3 TR ERA BB K SE R N B

hz: NRMIT

FIRA (AS) &S

11,352,173.41

FNER
LS

o=
i}

TR (RAS) KA

15,439,787.02

e RNER A 2 BRI 12 SRS A el (RS e LS B ) 3151, A% 8
FRAZ 5 3 -

75




V] 7 SR A (B R0 0 BT O TR I 5 08 2k i (JR [ R R A TR & RLUIE TR R B8 2 ) 2017 S~ 4E AR Y

7.2.5 HIRILEBFF RIS RBFRERAE

SRS AR

75 27 i il ARE R LY
(%)

1 EEEress

2 JAT SR

3 ERL IR 58,634,000.00 30.84
b BURME SRt 58,634,000.00 30.84

4 ki 7 10,230,000.00 5.38

5 il J7 3 i % 55

6 HOH S 9,821,000.00 5.17

7 CIEE 20

8 HoAh

9 At 78,685,000.00 41.39

7.2.6 FIRIZA RME G EEFFE BB HER FRT B2 SRR A

SRS AR

" 5 oA P
e RIS fii g5 4 FR o (5K o~ E i
A (%)

1 160208 16 [EJT 08 300,000 29,196,000.00 15.36

2 1180065 11 70 5 100,000 10,230,000.00 5.38

3 150406 15 K% 06 100,000 9,984,000.00 5.25

4 170301 17 3 o1 100,000 9,943,000.00 5.23
17 BUEIL

5 101760004 100,000 9,821,000.00 5.17
MTNO001

7.2.7 BIRIZA RME G EE T FE LB D HER KIBTE B SORHES B3R I 40

ANH AR T HIARCOR 5 B SCRFIESR -

7.2.8 WEFIREA B 52 F = E LR/ NHEFF BT 4 St BB R A 40
AH G ARG WIRARFFH 5L E)E -

7.2.9 HIRIZA RME G2 S F 7 #E BB/ HESR B AT B2 BUER % A
ASH AR WA R FF A BGIE

7.2.10 WEMRAE SR BB HER X ZHELRHA
ASH AR T WIARORF A IR I B2

76




[E] 2 SR A1 R 3 T B VR A IR T 4 B 3 o (R B 28 R AR TR 5 R SR $ B 6 4)2017 4R 2f 48 AR 7

7.2.11 WEHRAE SR E R HHEOLRHA

RAEAIE GG, ARG ARSI T H AU,

7.2.12 BRAGIREHHE

7.2.12.1 AN 1T PN B B B 0 AT A4 RS (R R AT T A BEAT e S 1D 7 5 A A A 7 G ) R

—ERBINTFETT AT

7.2.12.2 FEE T RIHAT+ 44 RS

7.2.12.3 HAR HAth - T B 2 A AR

o VAT BB Tl AR R E A I I SR P 2 ARG DL

Bhi: ARG

75 B Sl

1 A7 PRAIE <8 12,371.43

2| MWGIESRTE B 4,061,829.59

30| MR R

4 SR 627,952.34

5| Bk

6 | HAdRUGK

7| FEESR A

8 | Hith

9 it 4,702,153.36

7.2.12.4 FHRFER B9 4L T O i FT He e ft 35 B 40
ANH G AR T WIAROR AT AT R 4 i 77

7.2.12.5 JARAT 148 B R AR S 52 R 1% DL Y 1t BA

SRS AR

TN | RS B
| A (&R RN Ui iE8 3% PR L
st A FFE LB (%)
1 300148 KA 8,848,249.60 4.65 | HKHII
2 600146 A A ER 7,516,800.00 3.95 | HKHI

8 EE&EWFRANGE

8.1 ERKBMERIFEERSEIESRERES
GREHA: 20174E5H16H-20174E6 5 30H )
8.1.1 BIREEMTRAE AN B EFTFENEWH

77

AL A




V] 7 SR A (B R0 0 BT O TR I 5 08 2k i (JR [ R R A TR & RLUIE TR R B8 2 ) 2017 S~ 4E AR Y

T
T T P
AT AT HO) ! ]
Al | FEOE | | e
TP L 1 TR .
3,333 38,491.02 3,767,079.94 2.94% 124,523,504.35 97.06%
8.1.2 BIKIES AT MMl A R R A3 S H
T B B (B0 53 e R AL B
S A ol A
0.00 0.00%
R A

8.1.3 HIRZESEEAK ML BFA AT RAZE S0 B X E K HL

miH FAEESMH A= XE o)
ANFEHPERNGR ., FEREM
0
WFFCEB 1] 7 57 NFEA AT it 4
A G R EL A AR SE 0
8.2 ERMBABESEIFHKREE S
GREH: 2017E1H1H-20174E5H15H)
8.2.1 HIRELEHTRAE A BRLTFE NG
Uy EAAL: Ay
RPN A
R ) GIRAE e e AN NFE B
FE O ! ]
L0500 A 5 R R Pt 08 5 5 R
TR L 1 TR 1
3,730 37,952.93 3,767,079.94 2.66% 137,797,354.03 97.34%
8.2.2 FIRESBEEANMNVARFEARZEHENR
T H BHmBH S (D i 35 4 B0 A L 45
X 5 INIED NN
0.00 0.00%
DA AR 4

8.2.3 HIRZESEEAK ML BFFA AT HAZEE 0T B X E K HL

i H

R RS M AUE BIEEXE 6

78




V] 7 SR A (B R0 0 BT O TR I 5 08 2k i (JR [ R R A TR & RLUIE TR R B8 2 ) 2017 S~ 4E AR Y

ARAFESPEN G ST

0
W FCHRR I 0 ST N RFA AT 2 &
A Bk G 2 PR AT G & 0

9 TR EEH RS

9.1 ERRBNERELEERSIIEHFBEES
REBA: 20175E5H16H-20174E6 H30H )

B Ay

141,564,433.97

W 173 5

226,782.85

13,500,632.53

g H
Pl A T YA < A T [ 4 5
e Ik k]

AR T I R 2 e 47 A0

128,290,584.29

9.2 ERGFABEGHITHREES
GREH: 201781 81H-2017E58158)

HpL: A7
AR S B B A 193,507,260.41
AR 7 1 4 5 R D 3 8,868,020.05

Pl: AN T I < 5 B B 47 A

60,810,846.49

AN T I 37 23 A2 B 1

AR T I R 2 e 07 A0

141,564,433.97

10 EXFHES

10.1 EE&HFRE AR TN

WEWIN, RIS TS BFRA ARSI

102 EEEHEA. ZEHREANLTIIEESRERINERAERT)
Wt WA BN RN FARS 0T

2017 £ 2 H 9 H, AESEHANLRA T (HRESEHARAFE)
SEBANENEERSE /UKW E BGEN, B Ee A EA R Ba 2B

BRI AR ), fAH

2017 5 3 H 25 H, AEEEHNEA T (HEEZSEFHARAF T HEEHAN RLEN 2

79



V] 7 SR A (B R0 0 BT O TR I 5 08 2k i (JR [ R R A TR & RLUIE TR R B8 2 ) 2017 S~ 4E AR Y

&), ARSEHNR-CRERSE - RSWEHECET, BAERBIEEEARERK, EEN
RN, FHEUEEASHHEERAFRERK, HERERAN.
ARG AR ST AL TREFRE IR E T RNEZD,

103 BRESEEN, EEM™. EEFHEWSHIFRA
WEHIN, RIEEGTW I 2 F I8 E G LGB EE RN S AR EEAN. el
PR R TEE LSS R YRR S

10.4 FE&H % LA
RGN, AT SR HE TS

10.5 35 3 A SO & 7H T S55 B i Ot
AHe e H 3G G R ARG AR AE H R SIS CREREIE SO SRAH TR S -

10.6 BEA. FEAREREEEAN RZBEEHIITEERLTKFR

B LIRS T 2016 A 2 7 R E R, A n] e EER, WSS LT 1 E B R
W, FARSERBE AR, B2k 12 =] AR AR B RE 1. ARSI, REEHAL
FEE NS EmBE RN QR ZEES LT .

10.7 FEEHAESRA TR 5 HTHHE RBR
10.7.1 ERBBHERELERGIESRREES
(& 201755 16H-20174F6530H)
10.7.1.1 F&H FUESR A F3E 5 B Iu#AT R R R kA& A ER
SR AR

R 5 IS A 1% 77 T (R A 42 #HIE

I — ?%% N 5%%& 5%%%

TR JSAT 4 i SERNAE i SR

A A LL 451

JIIAIE S5 2
P UE S5 1
JIBRUESF 1
TEFRIES 1
E JGiE 7 1 - - - .
HKuUEFF 1 714,000.00 1.00% 522.13 1.09%
HEBIE S 1 27,063,081.05 38.01% 19,791.30 41.17%
FAIE SR 1 - - - -
JTRAESR 1 3,508,606.00 4.93% 2,565.81 5.34%

80




[ 2 S0 M55 P LR 5 R 3 B R B R DR AR & B U B ) 2017 4F R4 R o
N A H
JHHESR 1 39,914,671.37 56.06% 25,198.15 S241% | 4,
=}

T FE ML LR RR A -

(DB IIHE)T, (52 BT

QW S5 AIRBL LT, % T 55 48 b 7 2 7] 4 B IR DURRE 5

GEEAT AN, RIL - FNEEKREMEETN;

(W EEERE . Ui, B @ e n AR, JFREMI AL 2 Sa 1 m B IR A 2R

G)~ ] BABERIIBEFCRE 1, BELN . 2T g WP AL AR 2 R 0% TR e B T
bR e KAES= i m . AN i et ity DR R & i 1015 SR S5 s  REARTE R G4 BRI
R 2K, RMEL TR . IEFREF 2 RIEXS ISR o 7l S I S5 T Bt . W FE R 55 O
FEVPEER, MO GIEAL M IARAER, A w55 115 AL A RS 2 B 58 5 AL 6 4 = A
QEECRLE SV Gk I PSRN o SNk | 81

10.7.1.2 ESHFUESRFA T35 BT RAESF SR 1K 0L
SRS AR

i 5 [m] e 5E 5 BUIEAE 5
24 i 24 3 —_—
TR AT 42 R fﬁ? J]AL 4 E%?Z AL &R | UERRAZ
ISyl RISy o
[ 5] g 451
s - - 20,000,000.00 | 100.00%

10.7.2 BRRARERIESFHREEE
GR&EH: 201781 H1H-201785H515H)
10.7.2.1 E&HFUESR A F3E 5 BT R R R L&A ER
SR AR

W SEAE5 NS A% 7 T AR 4 e SEs

T 5 H = i)' 7 24 AR
F5 i 24 FR 3

o= % AZ 4 A TERRAL I 14 G REN

A H ) k1

JIAIE S 2 - -
(iRl 1 2,463,312.49 9.25% 1,801.42 8.53%
JiBRiE S5 1

81



I

2 SRS A R E B VR PRI T 5 58 2k e (L [ 28 R A TR B IR SR R 58 2 42)2017 S P 4E AR Y

TEFRIES 1 - - - - -
E JGiE 7 1 - - - - -
HKUEFF 1 5,718,521.08 21.47% 4,181.84 19.80% | -
HEBNE S 1 7,465,595.61 28.02% 5,459.62 25.85% | -
RIS 1 8,196,435.00 30.77% 7,633.67 36.14% | -
JTRAESR 1 2,797,076.84 10.50% 2,045.49 9.68% | -

LI S 0308 PR A
(B ATHETE, {36 B

QW S5 AR R LT, A T 55 48 b s 2 w2 B IR DL AR

Q)& EAT NIE,

P

JASH

fERIL —F AL ERENEE T

W EEERE . Ui, B @ e m AR, JFREDI AL 2 Sa 1 m B R A 2R

(5) 2w EAT B AR 7T

ap
He

71, BRI iy sE ISR UL AR 2 B O T R R B I S AT

ks ke KAEZR iz m . AN K Fe i il DR R & A 1015 B S5 s REARTE R S4B i
R 2R, RMELTIFI IR . EFREF 2 RIEXS ISR o 7l S IS5 T Bt . W FE R 55 5 O

UL,

Ay v

el

(BB A R R RS ), IR A,

10.7.2.2 &M FHESSA T3 5 BT EAER BB R H R

Gy AL AL FIARAE RS, Hh 2 F Bk 55 8 113 Hh AR P IR 27 2 W A2 5y I A6 i 4 e AL

SRS AR

I35 5 EAp BLIER 5
=t i 7 243
5 4R 5 ik [a] A IR
’ RS 4 o FAE 4 UV mekem | s
R SR W E
f LA £ L 8
(iRl 16,184,072.65 1002? 45,000,000.00 | 79.65% - -
U - - 11,500,000.00 | 20.35% - -
10.8 HAhE K4
75 N BT 1B EE T 5 e PR H
(P EREHRY. (-
L 45 T O ) R R K 45 L 2 N e
1 E%%iifﬁ@Ajﬁéﬁﬂ1%h B L. Gesn | 20170107
s B GE%FHR)
(P EREHRY. (-
2 EZREESEHARA AR DS AIRA S HBFHEHRDY . GESFER 2017-02-09
WY GIEZRHRD
3 EREARBE SRR R ILSTEELTAAE | (PEIEHRHR). (E 2017-03-07

82




[E] 2 SR A1 R 3 T B VR A IR T 4 B 3 o (R B 28 R AR TR 5 R SR $ B 6 4)2017 4R 2f 48 AR 7

A WEE D
CPEERHRY. (-
2%%\ Gy INF] S :“\‘ SN E I
4 ;iiégiﬁ@Aj%{%?ﬁAjkﬁ WHERAR) . GIE%M | 2017-03-25
ar i)
o CPEERHRY. (-
H R ELET NG e E=8" AR
5 H% igiﬁ@Aj%{m&EiAJE WHERIRY) . G 2017-03-25
A
9
[ RTEURERKRA AR RS RS | CPRERO. (L]
AR T2 1)
T R R R A AR R AT E]
CPEREHEHRY (kB
7| A s 2 S 8 R R ¢;&§$» 2017-04-11
BB VI 4 A
T R AR A IR I b AT E]
CPEREHEHRDY (kB
8 | AL AL R R N O R R ¢;&§$» 2017-04-12
A S I S 0 IO A S
T A R A R 4 AT E
CPEREHEHRDY (kB
O | AL R S 8 R R ¢;&§$» 2017-04-13
BB T 25 VI 4 85— VO P A2
CPEERHRY. (-
E TR 457 oy ) R R R 2 " .
10 .f‘%gfﬁ@Ajﬁékﬂ1%h B ey, s 2017-04-22
TR A "
| ERRR AR RS A | CPRERRD. (5|
SR A T2 )
| W R RS R R | CDRERRD. (5|
VT L WL 26 B T2 L)

11 FEXHEZR

1.1 &EXMHER
T A HE [F FRARAR & BUUE 48 0 B SR AR L &2
[E] 2 SR s (i R VS TG B VR A BUIE A 4 B B S R S A T
JE] 2 S s (1 9% T B VR BRIE 3 4 T B G AR A P

1\

2\

3\

v HEGARGHIEZFREEeREER
v ERRATR A BAE IR B R SR X
N :§=g ZlEi 8 RSP,
IR R A B H A S

11.2 FFHh &

AEGEHNERESEHARAFA DA A— LB O X AT 18 5 8 SHFESEKR

16 JZ-19 JZ.

83

JZ




E] 2 S O R0 TIC VR 5 PRI I B W ik o (O [ R DR A TR B R Z 4 B2 ) 2017 4E 4R FEIR TS

11.3 B TR
ARG B N 59 4 A SO AT PE AR 8 N A 7] 3l 2
RS D EAE: (021) 31089000, 400-888-8688
FPBVFRIE: (021) 31089000

AaE] AL http:/www.gtfund.com

HEESEEARAH
—O—tHEN\AZ+HH

84



