%iﬁ@%iéME@Aﬁﬁ#&ﬁﬁé

2017 EF

CERER S

2017 4E£ 6 H 30 H

HEFHAN: BLEEEEFRAH
HEFREN: HEBITROARAF
EHHERE: 201748 H 26 H



ERAAYRE 2017 X F A RS

§1 EERTALHEX

1.1 EERR

REEEHARNER S ERERRIEARRE TR ERAGFEEBIC . RSP B E 83N,
TR A RS L AERVEA S8 R A AN ) SO VR ST . AR AR R A ST
EEBTRE, HFHEERKER.

FEFEE N RAT IR A IR A ARG AFE G FME, T 2017 4£ 8 H 23 HEM 7 Ak
WSS AR bR EHERIL. FEED O, Mgty . REAERESENE, RIEERNE
AFFAERERCE . R P IEMRAR B #ORIG I .

B E KU LSS H S5 T JE U BN IE B 557, (HABRIERE & — € A

S A G ARE AR RISV R, B0 EAF HH R SR Al LA 4 ] 152 A
BRI AR RS SN

ARG P 55 BB R 2

AREWIE 2017 41 H 1 HEEE 2017 42 6 H 30 Hik.,

o0

#
N
p=i
=
&
p=i



ERAAYRE 2017 X F A RS

1.2 H¥
Bl BEEHRIR I H T oo 2
L1 E TR ettt 2
12 T oo 3
B B T T e 6
2.1 BEBTEAIE DL oo 6
2.2 FEGTE RN TIIH oot 6
2.3 FEEEIIATIEGFTEET N oo 7
2.4 ERBEFETTIN oo 7
2.5 AIAHIETER] oo 7
8 FEMEIRARAIZEEIFERI ..o 8
31 TR I ZEFEFR oo 8
2 FEBIFEZR I oot 8
G BT TR o 11
4.1 FEEHAIEG L TRIE DL oo 11
4.2 B AHRE A A FE B VE R EE DU B o, 14
4.3 EHNXHRE N A FZ GBI E TV .o 14
4.4 IO A G R B SIS AL BRIV oo 14
45 EHAXNFMAETE EFHFTT RATIEH I EEE o, 15
4.6 B NHRE N ESMERE T FHDT B s 16
4.7 EEN RS BN EEERNE I ECIE DL BT oo 16
4.8 A5 P A N A RS SR N 4 B 1 T BT A o 16
B BB AT s 17
5.1 AN ATEGFEE NIEMAFE T B e 17
5.2 FEE AR A AR SRS E TS B E A RIS E I ...
5.3 FEE NS AR R h IS5 RSN ARV E S, HERAI TEBERR I o 17
P FEFMFETIRE (REBTED oo 18
B.1 T T ATUTTER oottt 18
8.2 FHITHZR 1ottt 19
6.3 FTAERGE (FEEIFIED ZEBNFR (oo 21



ERAAYRE 2017 X F A RS

B4 R FEIIE oo 23
S B B oo 45
7.1 R G T BB oo 45
7.2 FRIAT A R I A T 2 oo 45
7.3 WAL A FOMME o F 4 52 7 1A EL9 N 1R A SR BEE AA o 46
7.4 WS A I SR T A BT E RAE B oo 47
7.5 WIRIZGTR N RIS e 49
7.6 JAARAZ A FOMME o FE 4 B 7 1 L) N IR AT LA 5 B R A 50
7.7 JAARAZL A FOMME o5 FE 4 58 7 A L9 N IR T 58 7 SCRFUE SR BT B e 50
7.8 MR IAIL A FOME o5 B4 T E LU N HE R R A B SRR AL 50
7.9 JAAHZ A FOMME o5 FE 4 52 7 1 EL N IR AT LA BGER B A v 50
7.10 G MR AIESIEA M BAGIA LT D E LI (oo 50
700 A WIRAKE S B A E G BBV oo 50
702 B B BT oo 50
B B I A B e 52
8.1 IRFESMAFEA N EUFFE NG oo 52
8.2 WIRFESEHNIIMMN REFE ARIEEHTTEIL oo 52
8.3 WIARIESAE HE NI ML SFFAT AT AL G B B DX AT oo 52
) FERERZE B HUZEB ..ot 53
IO BRI oo 54
10.1 FEESAENFFA N KGRI oot 54
10.2 BEEHA . BEFEE AL TIHESIRE I T ERANFED s 54
10.3 W RFESEIN . W BESFEEL T IR oo 54
10.4 FEEFTETRMEITELE oot 54
10.5 NG HATH IS TEII S TG oo 54
10.6 LA, LA SH@EPE N G ZREE UL T ZEHD oo, 54
10.7 S MHUETR A FIAE G B ITCII FRAEDL oo 54
10.8 A E R TEAE oo 56
81 BRI EMEER R e 57
11,1 AR5 I B — R BE 3 4 AT i i BT A9 3 BB I 2006 HITE DL oo 57

o4 71 358 T



ERAAYRE 2017 X F A RS

Bl2 BB U E T oo 57
12,1 G E T H SR e 57
12,2 FFTBHILET oo 58
12.3 BT B T7 T s 58



ERHARIRL

2017 5 Z AR

§2 E&FHN
2.1 FEEFAKFNR
2y RSO R A ERA UE R R R S
B fRIFR FOHTBAIREG
B 1 AD 002222
HeIE e FLFITFRER
FeaFAESH 2016 £ 4 H 8 H
BEEHA REEEHARA A
EEFEE AN A RAT I A PR A 7
et WA I S0 AU 417, 151, 552. 88 3}

=
6>
I
I
o
i
&

AN e ]

2.2 &R
RIS A P R RT3, @i Al KB
Rt H br it B RN e PR 0 2 AU RIS, 4P eI 4 B 72 11
KR 1E
AREE G NG BRI AR THI AN % 4 1T 45 DY A
FEEHEAT LR 00T, TEAS XU RIS A 2R
PLBT AN KSR BF. WEH R EAMEF T
1, FEARAE 2 2o T 34 A0 T S i WL ARG 1 A7
A,
- P 300 FREIT AR X 50%+ F [E £ 25 A8 Bl 2 %

X'50%

JRBSE A 2 45 ik

JRBSE 265 e A D i A o

AIE G R AR B, XS 5 a7
MEESRMTgEe, RTRENEE

R TR




ERAAYRE 2017 X F A RS

23 EEBHEAMNEESTEEAN
WiH HEEHEN EEFEN
LA S AT TR A ] FHRERAT B A TR A F
k42 T B K e
ERPEFEMTIN | BRRHETE (010) 65215588 (0755) 83199084
B TR %A service@jsfund. cn yan_zhang@cmbchina. com
B RS HE 400-600-8800 95555
fEH (010) 65182266 (0755) 83195201
RE R BB SR
RYNEFE KE 7088 SRR HEAT
TE W A X 20 ki 8 5 i [E 4
KIE
rh 3 53 2 09-11 #%
bR EE bR 8 5 | IRYIRFE KiE 7088 S A FHARAT
DAY/ LN
1 KE 8 )2 KE
IS B it ) 100005 518040
EEREAN X341 [ 3N
24 5 RHEEFR

ATk G 16 E HOAE B 40 i AR AR A4 R

(P EREZRD) . (EEEZFRD). GIEZRIR)

A P A AR IR SO BN ELIB

http://www. jsfund. cn

P 1k
et E 4R 8 SR KJE 8 R S &
RGP RS A4 B T
A R A ]
2.5 HAM TR
I H A IR HhE
e 2 E b KT 8 S K e
M EIEHLIR SRS E AR A A .
8 )=

#
~
b=
H
&
p=i




EREHAAY RS 2017 F LS ERE

§ 3 EEMFIEIPNESHERI

3.1 EETHEIEMY 5t

SR ARt

3.1.1 HAE U FHE by

WEM (01741 H 1 H

- 201746 A 30 H )

AW B SE I A 11, 937, 538. 39
AR 26, 829, 141. 65
TS 1) 32 <5 A A 1) ) 0. 0394
AR 3515 E R 2R 3. 79%
KIE S B E I K& 4. 58%

3.1.2 HAREHE A FE b

AR (201746 H 30 H )

JAR AT gy B A 21,797, 187. 22
JoR AT Bk e JE B4 A5UF 0. 0523
AR BB HE 447,892, 478. 82
JR T 5 3 BB 1.074
3.1.3 RiHIARLER AR (2017 426 A 30 H )
eI R THHEE KR 7. 40%
VE: (1D AT R A S AR SO . B las . BN CR & A R B sl
FIBRAR 2 F S (AR A, AIRNE A C s B i i EAIA ot A ahias: (2 LidkE4
A SRR A CFE R NGBS 5 FE G % W2 A, TN 90 S SEBRISC A KPR T 7 91 B
(3D JA AT it 43 BRI SR FH A W 7= 7 £33 2 v o 23 O RINIE 5 5 4 BC R o 2 S B3 43 O A 2
3.2 & HERI
3.2.1 ZESH B EHKE RS F NS B IR 2 2 1) LE B
WA | WG | kg
BBt P WA | HEEdaE | YRS AR O—6 @—®@
MEKEO
HiZ =0 =46) HEE®
HE—MH 2. 38% 0. 18% 3.01% 0. 34% -0. 63% -0. 16%
HE=AH 3. 27% 0. 14% 2. 97% 0. 33% 0. 30% -0. 19%

% 8 7l L5658

7




ERAAYRE 2017 X F A RS

U AN 4. 58% 0. 12% 4. 96% 0. 30% -0. 38% -0. 18%
Ek—4E 6. 34% 0. 11% 7. 59% 0. 36% -1.25% -0. 25%
H¥E4& 6

7. 40% 0. 11% 6. 91% 0. 39% 0. 49% —0. 28%
R RS

VE: ARG IR 300 FREI 2k 2 X 50%+ i 57 25 SR B0 2 2 X 50%

PR 300 FRECE R ECE IR A A gaill, e IOREARIE P IRTEMIESR T3 300 HRGE, Hah
WL AR YRR R ST 0E S A B S [ A T I EE AR
DUAIR RS, IEAVE AR S I I St B e . P B i U B 1R U A RE AR R 4R 3L,
AT i B 0] Le v R A F e bR 2 Clonsg B BN aRAT Ta) L5 . 44T 1) < Rl £5
). E R AN E TR EUR LB M R SRSUE, B8 T A R BRI E R, TENAS
AR RS AR AR b T E RS S B SRR R R E s gk, AR
T EDL ST A A

AFE G RV SR B A @ A SN AL 5 H AT B, W57 s T

Benchmark (0)=1000

Return (t) =50%* (Y74 300 F54L (t) /¥4 300 F5 £k (t-1) —1) +50%s ( [F 5 57 5 15 5 (t) /v [l e 7 A
¥ (t-1)-1)

Benchmark (t) = (1+Return (t) ) *Benchmark (t-1)

Hrrt=1,2,3, -



ERAAYRE 2017 X F A RS

3.2.2 HESEFAEMDRESHBR THFE K RRF K H 5 RS AR

WARAEH L
ﬁi%ﬁ%ﬂﬁ%&ﬁﬁﬁﬂﬁﬁﬁﬁﬁgH%%ﬁ%ﬁ%%&ﬁﬁmwﬂﬁ%ﬁ

4.96% 4

3.97% 4

2.98% A

1.98% A

0.99% -

0.00% A

-0.99% 1

-1.98% 4

-2.98% |

s T I 3 | AU S SN SN SUSR SRR

2OAT-05-09 { f- e

P N L IR & [ S A A S S S S S SO { S S S
8 T T T A S SN SN S SO S S =

2016-04-02

2016-04-30

2016-06-13 { f-----
20180727 {f b
POTF-01-19 b

20

[— @B SR BRI KR — 5B R T |
K. B SR & R AT R 5 R 47 b R MU 28 2 0 D s A 34 o0f EE ]
(2016 %F- 4 H 8 H& 2017 46 H 30 H)
E: HEeEFAAREERIAERAE, AEEAREEERANE 6 MHN R, Eaolis
WIS ARSI L BIFF A3 AR (F (2D BBuEA (10D #EmED MaX45E.

010 1 58



B RHAYIRE 2017 FFF FIHBE

§4 EEARE

4.1 B&EHEANRFESLHFN
4.1.1 ESEHARLERE S LK
AEEEEHANAR IS FHARAT, MOLT 1999 453 A 25 H, &4 HiF I 2tk 1%
SEEE MBS AR L —, PG RIESEHAF . AFTEMH L, AR BEIREIL,
FERIN. AR B FiE. R AN TONRE AR AF SRS E e EA RS,
SES PR T QDI 5 B 4 B 45 4
Bk 2017 4F 6 H 30 H, HESEMANLEE 1 NHEARIERRHEE. 129 JIFBEER#
BHL, BAREFEFEIITRL, 3K C SRS FRMERE . FhiR.
SRS IEATIIR S« FESER AR A FESLIR . FESE IR 300ETF BiHk (LOF). 34 SE AL
107 FEEBRE . FEERE . FRIhER SRS (QDID. FLHiRIERE . 3%
Zufiidr B RAARURIERE . LRI A FE ORI 50 FRE (LOF) . 523 s 25 152 75
MBI BIRE . 3552 HBHE%L (QDTT-LOF). BESLEMHE /R & BRE MR
YU TR G+ 3 SHRUEREARTHT 120ETF | 5 SERUESE AT 120ETF B 4% 5 9538 4 (QDII-FOF-LOF)
FOAE M. FEEIMRIER G FE 0 M. S E] 400ETF, 57EsEh €] 400ETF BiHe. 5%
SEYPUR 300ETF. FESEARALLANR G FEarkpm™ (QDID. FSEHMIME 7 Rfiyr. #SHhss
Weah e IR FESRalifiifids . B SeiE AR £ (LOF). 3% SEHHiiE 500ETF. 5% SE3 (5
P E MR 5% SEHh ik 500ETF Bede . Fa s bk o I [E 5 ETF 5 SErh ik gl v W1 [ 57 ETF IBCH%
5 S F aR A e IS B e OB R . BRI R e WG . #8558 K RS QDT DD
FLFEMAIEE YR FEEREHEHOIR. FEHNTIETR . 524U SRS 2 R
B WSEE A/B. BIEMIERM. F 1 NMTEMAR. BEINRRER T, FERARS.
LHEERT. FIER I BORE . FLPIEEZ P4 ETF. ZELiEF2H % ETF.
HE SR ETF. 5758 3 AN M 38T RIERCE . FEIp 4= e 57 S0k
WeadVR Ay FATZYR 300 FREOUT OISR 5 S ] SRS IR . SR SRV AR AR S ST S
G, BRI SECHE SRR . BRI BRI T B S
BWRA RN, IR RIS FhiE &t ETF B, S0 i AEmE RS .
S TR K EAR I EE . RSB 2 BRSO K RS B IR A R AR AR
v RSN RIEICE RS . S e RIE B IR A R R AR T A SR E Al 5

N

o=
m

p i

011 5 58 W

~



EFEHAYRA

2017 5 Z AR

I\ TR
B RIGICE R G 5% Sk fas
LARF AR FESE
TSI R A FS
WA FEEAER

M. FScifs

SRELERE
<

E%JH

b=

i

¥

W
EX

i E BT

JCAf iR S SLFR A fif

(QDIT-LOF). F&5K

H

b
St KA AL
7 B SEAML PR

I H R IERCE R A
v ESERRFAGIGITE . LIRS IR . Sk

ER T N
RN H AR S
FESEANME R SRR A
PR . FEEFER 6 MHEMFSE. FIHIR RS .
TIF S SEHTR
MEIREG. #LEME 6 MHEMAIR, 3L BREHRES
SEHNRRHOF BRI SR . SRR GigR . FESLTh OGN A ik ETF,

75 FEERARAG R 3ESE 6 M H B fIR. RERA6TE. S

H
S

v SESEUR IR SRR EE

EVH A LR SR

B SLRRT

RE 3% SE 3 EUERE A

IR R E R G . FEH R

T fiTR.
FERR A

v FE ST U 5

FRHIRER S . B e R
A

PRI R B R A . S RE

« R ERFIR

o
N =]}
==}

S SR

S Ag At A5 fit

B [ ASOETE B4, Horp

FUKIEA . BRRMEEAEMFELGS 3 R S)E T2 s 1534, FHi,
AR S, S ES. FFEE PR REAS
4.1.2 REZE (REELFH/PA) KESZHBHFEFE A
RIS FSLE (B
UEZ M "
4% 4% ) M B
M AERR
AFER H H#A =R H
AFL | SR
5 H e i %
SE U B F S W 252+, 2004 4E 5
F. mRFEREH TN G2 SE 3 &S HA TR A
EWIGR . S A, EAF 2]
HLSTVR A FI5H | 2016 4F4 A TAE, 2005 FEFFUE M
XI5 - 13 4¢

PRk iR & 7 SEAs
SRAGTR S 5 TOHT
il F SEHTN

TR FEISRR

HTNPEE R A

8 H

TR ITAE, BERRET
5 0. Fel e
et AN a7 e s TUEEN
DR ER et dreate: B

% 12 71 58 U




ERAAYRE 2017 X F A RS

e S X AT
91 W i 7 2k
s ii

K H

A G AR

W ot i€ IR 5%
SE A IE A Al
e ¥ (LOF) « 5%
52 3 5 R B E
fiigz IO
M E R A
F SLHTEATR A
FLHHEERE
F S RIE IR G
R R A
ARG F
SfaFEafifit, 5558
PR TR . 3 5K
MEARIETR A 355

TR RIR A 5

:

e

w

LB R A
e SERE TR 3
KRR fITR  5A 5K
et i m & & 4

B, 2w [ e iR
Ak 55 1 & 4 [l 4l
CHHEHIRS

2016 45 H

14 4

VAT R 22 AR s AR A7 BR 2
H e s A A AT, (5
R B B PR W] 5 BT
S, ERESEHAR
23 ) [ 7 Wi R 8 B
L, e, 2013 4 11
JIIIN 57 5 5 45 LA TR
N, HUE R E el 55
R &R Azl s A A K.
Lo, BAESMN
N7 g

e (1) BG2MX T rER AR ARG e e AR H, Eef ik EER H 5

AFEHIRE R AEZH; (2) RN E SGEMATI 2 GIEFRI MO 53 B2 B S 5i25)
13 7 358 T



ERAAYRE 2017 X F A RS

HIA R HLE -

4.2 EHNSHHRE BN AR ESE M5 15 00 1 1 B

AN, RESEENHIENE T GEFE) QIEFRTTEEEE) KA EEN . (5
SEE S RGN EIRA BE AR R R SIS A D) A SSEANEM S, AEWEEH
B 5T 0 SR A BEAE I BE  0E 7, AR RS R KU O SRR b, O FE S R N ESR B R A
o AFEGIBNEEHAGH RIEAIEMME S S RIREMAE, TFEESMIFRA AR
7.
4.3 EENXRE N AP 518 BT B B
4.3.1 AP 5 B RPAT 1B L

WE N, EEEHENHEPATIER S QERREREGE AR AL 56 R TE L) A
ANFINEA LG, SR TTH AR B BRI R, IR IR E R, 5
SRR STt $5E 8 SR T A AL 2 dl I 5838 58 5 Vi N 2858 5 IR A P58 B AT 240 )
PRSI AR  FRERIROR B, MR AFAE 5 IR S ; Gl 1T RGN L4546 77 ik
THE IR, AP N E AR RS
4.3.2 REXHIT AN L THHA

WEWN, ARENTAREAEGS S AITRMZ ST, R H RIA5E 5 M 5
NAE Gy S I %R S 2 H RAC R 5%, A1h 6 Ik, YINIE T HEW R S HE, 5H
Ml &K AR 5y, AAFAER G AIEAT .
4.4 EENIRE BN E SRR R AN SR I U
4.4.1 REFNESRE RBANSEST

SAE PRI A R BEAR BAT, 1-6 AT BARE G E R, 5 AR G iiinie SRR 45 .
BT AT, 4] CPI. PPT 4k, wrah Dok REgk S Pusig K, Kt r=flise s, —
TR TR B R A T A R R AR PR ik, = DULRIR TR R T R LR
PPP I H N tRvE i O 0 T A SR TSN Y, SR A GFRIRIREST, BRI R 75 0s
T, —J7 A REREFA IR, J1— 7wz b Bl DRk, ANRMIEEE, HEEE
W™ PLACRATES PR LB IRIGBOR D7 B BORE )™, a4 i K
U= A AEE,  RSR T ks V& 3 (1) PP [0l 9& A4S 7 I 0 R0 D ToT (%) P sk — 2D e . o £k
FHME, MREZTN, HoERNNEIEEER — e RERE, RO TmE T

HEUKTR S (HESFE IR . RATE 5 ARSHERTTEm, BPEEEE2IH, e
14 U1 58 T



ERAAYRE 2017 X F A RS

V. A LPERE, FRG PSSR G H A Rk E4T 40-60bp, H4FE [ il s %
YT 3. 57%A A

Wi i, EPRERFFRNERS, KEEE. BAVSEtfE e S, SRiiA
AEGFERI, —ZFEHIREAE 25 PR, iy — R B 5, (HREHE R ah v w8 el 5,
TSk G A I B R O A BRAE, R URSEER LK 3%, (HEEM LB, 5% 50 bk 10%,
1M FHIE 500 Sz GVAR G 70730 [ 1 - 1. 4%A0-7. 4%,

5 HITMGHA i RE E W B3R T, 6 H A MR, T E R BIAE T 17 b B A 3 1 1t
WAL ARSI — T, BEEGFRE R RIE R, RN E TR T —
# Bk U7, IRANMESGE N IR R I g — A B AT

et 3 AT S AR FERR AL S A, PITRIRACE, =S AR O R e Yl it
SRSy AR S T, R bR m A, BtkZ 5 1P0 HEHETHIs &

4.4.2 MEHREESKN SR

BEARME ARAIE S BEFES 1. 074 J6; AR IS B E ARy 4. 58%, L5
HURHE S 2R 3 4. 96%.

4.5 EEAXNENEY . iEFTH ATV ES PR ERE

JEHEAK, KEBATN AR SRR TN, BERE MRS, HIGEET
TRIPRE R EMMERTT . FWERE, ARSI SCEE RRIIAT . AN TANE S IR B
BN, EANKFAAE RPN AR AR S Wk A 7 T T RAORFREE RS BRIA
ZE T ATARAE IR AR AT (HAAh RS, BT IR TR R A 1 XA T R R 2
R T, ARRGE KRR I B EAT RS ), X0 5T HBCRAN R S s IR B T
F—J7M, GG A e ™ ) AR R I, R BT RG2S
FEEE R, EXFERHE RN, AMEGTRaMEa TR E, W& RER ) BRI HINGE . KL
KA, FZRENRFEERGITR, FROTAS B, FILETIZENTZE, BHkE
GIDIRSES R T

BLRR TG, AEHr REAR X TA) R AN W, IS T AL ik AR AR x5 RN 280 0 300 1 T
GEEOMAR, AT S RIX ARG, FEHILORE) “— L B XU s 35 m] BE 2 21 i »
EASWE, ST AE R IES:, SR I BOER 2R E5E 8, AR “3007 HiFE D&
PGB K, AT B R e M O S E I, A B R RO A S .

i, 5 HUCREEGTIT I T BRI RIRBAR AT AR S R AT,

ARG B E R e 1 BT Tah R SR T AA TUH RS T IR 2, HEME AR ERT K
2 15 7 358 TT

=



ERAAYRE 2017 X F A RS

S 5RHRREIN, TRIEEREDR ARSI, R E 5. I R XS ER A 47 A A
R, RARARIRFFRNZIE T (R TE

AFE G AR EEAE R BRI SRIN, PSRRI E, A6 T 2 v S A IR
feEWat, EHIRELHMENS G, B EEERFREUIINE, HE AT RN,
EEHNAN, BURS5BEE 1P0 MR T #T .
4.6 BEANR G A ESEREFSF R A

AN, ARFESE BN (b2 tHHEND . GIEZR R eSS4 5]) L
L AR AR ML & A FMZ0E, HEMEHESERANSEeTE N —FRET, e
WANHE MRS BN ERAMEE, 28T NERIER)E BB AR M. AR, F
AR M E R S a2 K H A RN 34T

AREGEBMABLE TR, ZRAMECKE. 5. 28, KEEHE, SHEET
AT NAE, AT, e RS ME S . BB AER RS2 BE R
TRRIR TARZ . AN, e i T st NN AR e, MERA, Reals
I EE R R 2B, HEAN NG HFEMAELS: S5 M ERES 7 Z MAAE AR R
s S EARIN B EANRT Bl WYRESRAZ 50, T EESR S H A R EL
A, PRE G E AT, PUERECT R 2w UL P EE TR A el b
4.7 BB NNR & A E G FITE 2 5 5L 5 B

RIEAIE SR GG (TN (=) EeUas o Be D Z5E, S P A JE R SERtRE 7
B, FFEHER AL E MEE G R AH R4 5E
4.8 REMATEAN AR ST ANBRE ST HEREFL RN

.

Il

% 16 U1 58 U



ERAAYRE 2017 X F A RS

§5 HEEARE

51 REMAARETEANBATEE LAY

EENAEY, EAMREHN, BEEiTE A—HRAT IR A IR S A FEAEAR T3 R e
WA AR AT, PRI T (R NRISMENES SR S k) KHAM A SIEEEM 2
wEF, FERPURTTHET 7RI L5

5.2 fiE AR EHIN AR SR TSN TRE AEHE. MES ISR

At A B BRI E . BERIHER TR IR BC . e A R L [a]
IR R RAIT LSS M L, AMEEART S S B A AN B IAT N, sy 7 (o
NI EIEZF BB SR ) S SRIRHNE M, A2 45 B 25 T s /R ™ AL I 2 e R B
AT

5.3 FEE AN ALEEREFUFEEFATNES. EHNTSBERIREL

AR P S5 HaAR . HERDL WS HRE . ANE I, REH ARG N AL,
HERAISE R, AR BOCE. R S PEMRIR BGE BRI .

17 U 358 T



EEAAYRA 2017 FEF ERE

6.1 B i fi R

b EAR: FEIOEE R E I E R & IR B

§6 FERMFLIHRE CREHTH)

WA IEH: 2017 456 H 30 H

b ARt
AR HAEREER
# 7= ES
2017 4£6 A 30 H 2016 4£ 12 A 31 H
B
BRAT AKX 6.4.7.1 3,059, 419. 45 1, 559, 852. 78
GiH AT % 872, 010. 47 1, 259, 025. 83
17 ORIIE 42 102, 385. 15 133, 551. 27
A 5 T A R B 6.4.7.2 547,061, 212. 23 849, 581, 516. 14
Horpr: R ERAR B 106, 234, 013. 13 62, 526, 977. 04
FEH - -
g5 440, 827, 199. 10 787, 054, 539. 10
PP SRS BT - -
el ks ariy - -
ATHE R Bt e 6.4.7.3 - -
SENIR & G il 5t 6.4.7.4 - -
IESCUEZ7 7 K 3,218, 911.96 -
VLIRSS 6.4.7.5 7,816, 029. 44 13, 453, 394. 44
Mgl - -
JREHAT FR K 9, 614. 36 596. 13
I P AR B - -
oAt 5 7 6.4.7.6 - -
ARsen 562, 139, 583. 06 865, 987, 936. 59
AR LEER
SRR &N 2 ipasees
2017 4£6 H 30 H 2016 4£ 12 A 31 H

% 18 I

58 T




ERAAYRE 2017 X F A RS

AR

T K - _
5 P &b £k - -
T A S A1 it 6.4.7.3 - -
S HH [ g < ik 9% 77 2K 113, 009, 634. 98 23, 000, 000. 00
AR Z7 T H K - 16, 052. 29
JREASTIE [E] 399, 588. 82 181, 511. 03
A EE N T 332, 682. 54 580, 247. 13
NATFEE 7 83, 170. 65 145, 061. 81
JREAST A5 R 55 9 - -
NAAZ 5 B 6.4.7.7 157, 785. 50 102, 133. 85
JSE A F B - -
A I 90, 679. 90 2, 045. 03
JREASS 1 - -
13 2 TR 1 £t - -
oAt 1745 6.4.7.8 173, 561. 85 125, 684. 07
frfii & it 114, 247, 104. 24 24, 152, 735. 21
BB A

SR 4 6.4.7.9 417, 151, 552. 88 819, 412, 038. 46
R 53 B A 6.4.7.10 30, 740, 925. 94 22,423, 162. 92
P #F G AT 447,892, 478. 82 841, 835, 201. 38
ST E R ST 562, 139, 583. 06 865, 987, 936. 59

E: fREEUEH 2017 456 H 30 H, REE&MEUFE 1.074 Ju, FEEMEULE 417, 151, 552. 88 1.

6.2 FlIEHR

S BRI R ERRRA RIS

A

2017 1 H 1 H&E 201746 H 30 H

BAfz: NRMIT

PHES 234

LEERETTLLHAA

19 Ui 358 T




ERAAYRE 2017 X F A RS

20171 A1 HZ

2016 44 A 8 H (3

2017 4£6 H 30 H SAFRAEMH) 2
2016 £ 6 H 30 H
—. A 33, 455, 311. 13 1,872, 945. 51
LA 13, 926, 545. 00 1,015, 684. 98
Horre fE3COR BN 6.4.7.11 46, 933. 65 63, 203. 27
(e ISV ON 13, 701, 026. 85 761, 913. 72
TP SCRRIESR RN - -
SENIR G G Rl = I 178, 584. 50 190, 567. 99
FABFE YN - -
2B (R BL “-7 IHAD 2,402, 785. 47 146, 717. 91
Horpre BRI AR 6.4.7.12 7,529, 758. 54 -
e (&l - -
fiigr il s 6.4.7.13 -7, 282, 703. 57 131, 927.91
TP SRR BRI A - -
E kg cEi - -
fiTHE T Rk zs 6.4.7.14 - -
JE RIS 2 6.4.7.15 2, 155, 730. 50 14, 790. 00
3 ARMMEZF . (KL “-7 | 6.4.7.16
14, 891, 603. 26 442, 219. 75
S
A0 (B BL “-7 S aEED - -
S5HAMUN (KLl “-7 S | 6.4.7.17 2, 234, 377. 40 268, 322. 87
w: = #H 6, 626, 169. 48 465, 120. 35
1. B 2, 845, 251. 64 306, 077. 78
2. FEE 711, 312.95 76, 519. 45
3. BiERS T - -
4. oA 6.4.7.18 485, 558. 10 7,542. 92
5. FIESCH 2,374, 916. 06 72,051. 77
Forre S [0 4 il 5% 7 S H 2,374, 916. 06 72,051. 77

=
ps

=




ERAAYRE 2017 X F A RS

6. HAhZHH 6.4.7.19 209, 130. 73 2,928. 43
=, FliEas (GHmambl “-”

26, 829, 141. 65 1, 407, 825. 16
2=2:-t7 D)
W AR - _
. #FE GF5HR “-” 5E

26, 829, 141. 65 1, 407, 825. 16

F)

E: AREESEFEMHN 2016 4 B 8 H, LEEATHINEZHE 2016 £ 4 A 8 HZ 2016 4E 6

H30H-.

6.3 FIEENE (E&HE) IR
Sl Edh: BSHR S IR R A ARV S

AAREW: 201741 H 1 HE 20174£6 A 30 H
Bhz: ARG
=3
201741 A 1 HE 201746 A 30 H
WA
TS AR5 ECAIE &R AT
— I E R (i

EHAFHED

819, 412, 038. 46

22,423, 162. 92

841, 835, 201. 38

L AW ES A
Mdk AR s B O
LURIIHED

26, 829, 141. 65

26, 829, 141. 65

=\ AR HBA S
P R AL B AR
(IR L “-7 SR
)

—-402, 260, 485. 58

-18, 511, 378. 63

—-420, 771, 864. 21

Horp 1A HIAEK

520, 183, 217. 61

19, 436, 717. 81

539, 619, 935. 42

PRE = A CHEIEN

-922, 443, 703. 19

=37, 948, 096. 44

-960, 391, 799. 63

VO A9 1 I g 7
ANy B A 7 A2 ) B

=




ERAAYRE 2017 X F A RS

SIFEAES) QR E R
LL “-” SIHG)D
T\ BIK T # M (i

417, 151, 552. 88 30, 740, 925. 94 447, 892, 478. 82
&HE)

A LA
20164F 4 H 8 H & AFAEMH) 2 2016 6 H 30 H
i H

S ES ARATECFIE E AR AT
— WV & A (S

203, 863, 395. 03 - 203, 863, 395. 03
S1E)
—. AL EES AL
HI3E S ER B OR - 1, 407, 825. 16 1, 407, 825. 16
HAFED
=. KRS HEA G
PEAE B3 S AR B B

-60, 828, 335. 71 -20, 355. 14 -60, 848, 690. 85
GREMRD LA “-7 SIH
B
Horpe 1.FE4 K 4,325, 727. 12 13, 173. 54 4, 338, 900. 66

2. FE4 A -65, 154, 062. 83 -33, 528. 68 -65, 187, 591. 51

DU A A ) 3 4 4 A0 I
B NS B ) FE A g
SIFEAES) QR E R
LL “-” SIHY]D
i WK T H M (i

143, 035, 059. 32 1, 387, 470. 02 144, 422, 529. 34
&1HE)

e AIEEEFAERE N 2016 £ 4 H 8 H, EEREWTHMRZSE 2016 4 4 H 8 HZ 2016 4 6
H 30 H.

R I 55 HR R IR 2E B 43 o

AR 6.1 £ 6.4 WEIRETH THHTTANEE:

22 7 58 T




ERAAYRE 2017 X F A RS

XL EEAN TR T
HEEHEAATA TESHTEMTRA UMM T
6.4 TR MHE
6.4.1 EE&EARFMN

P RUEIC B R A BOESR R A (LU AR “AREEE” ) S [EIER B B & A 2
(CAR IR “ R EREM 27 ) IE M VFAT [2015] 1543 5 (6T #E T 35 Suita 3 o s il B IR & TIE 5%
WEEIEM IR ) ik, B SE A RA KR (P NRILAE IR 4) Al
(FEIsp s R B R G TNE SRR RS RS A ) NIt ATFSEE. RESNFLATIFHE,
FFEIRAE, B ORI EA B AIG 53 8 B L 534k 203, 845, 953. 12 Jt, Mb& I HKIE R
S HITS55 FT CREZR I I8 A 1K) A KT8 R 56 7 (2016) 35 359 536 Bl T AR IE . £ ) vh EE
&S, GRopnisy RGN E R A ANERF RIS IEE SR T 2016 45 4 A 8 HIERAER,
HEAFAERHRESMHEP N 203,863,395 03 5 Mma, HpNWEEHEHTE
17, 441. 91 MEGHH. ARGHIESERNNFLRGERARA R, FESFEE NI
B PR 7] o

MR (R N RIEFIEE SR AR SE) R (GRSt sh R B IR & BN R B R S 1 4
FFY HEE, AEESHBTRERTE LT R, 5% &R T ki al b EHiE
Wi S FUVFHE GBI A Gl T A . AR G4 2 (B8 d . RINEAR R Ffb ki kA7, Ll
MIRZE), BEfeAse. BGE, fitd (E6. . A (A7) . WM. mTHERfi (o8
Dy IR . AIACHR A EIGSR . AT SR . AR . AR . SR bR
fR55) « BT SCRHIESR . GBI KBl A7 5 BRAT AR S5 [ e Y s 28 5 DL R I, A S
A B R IR M 2 o J AR R ) oA G T (B B o IR M 2 A O E) « A4
MG LIy BT RS TP LU B 0-95%: TEFIBR B i 6% & L0 75 S 58 5 1k
E4JE , B4 ORI 4 B0 B3 1 7E — 4 LA I BURT B AR T35 4 5815 EL 10 5% IR B2
AUUE e HAth 4 i T L (43 0% LU 1 345 5 VR R R I B MU IR o ARG (L S L e Bty .

R 300 FEELZS R X 50% + FFEFRAREUREEE X 50%.

6.4.2 S THRR B G i B
FRHEG I S ARAAL IR BOR T 2006 48 2 H 15 H L LUFHIMAATH (ol 2 — 34

HEMY . 28 TEAR ST S AR SR (DL A FR “ b2t ) o P ERE WS SR 1) GIESR %
% 23 U1 58 U



ERAAYRE 2017 X F A RS

PG (% LR XBRL AR SR 3 5 CHEREMR S A AR BE > ) s P EIIE S48 3k Gl Wy 2 (LA R TRiAR
CrpEFE S ) WU GESF BB S 2 TSNS AR5 GRSERE S RS B IR & A0E
FR GG RGO ) M EIERE 2. o EEE ST R AT A S E B e VE IR AT b S 55 1
(B Chi
6.4.3 BAEAMV 2T K FoAd A SR 5E H 75 B

AR FARELRF & A2 TN R, L9, SR SR T A B G AR A5 AR (0 1 55 R 95 A
J AR W 278 RR AN G AR B 1 L S 4 SR A5 I
6.4.4 FMEWRARKSHBUR. ittt SR —FEE R & H— B3R

AR TR A 2P BOR . 2l T 5 5ol — WA R 5 A — 2
6.4.5 Z2 4 5 1E 1 Ui B

AIREEG ARG T A 2T 22 IR
6.4.6 FLIR

MR BEH . H R BLS SRR [2004]78 5 (& TUES o B BB @ &) T B
[2008]1 5 (KT AN EBE T EECEREAD . WMHBL[2012]85 5 (& Tt b1 2 7] I S AL
FIZE A N BT BEBCR A % il BRI TARL[20151101 5 (& b A /] SR 22 5164
NI AF R BT % IR 0 ) s TR (2016136 5 (6T A THIHE T 5 B SSCHE R (B 3 A (3@ )
IAFE[2016146 5 (T 3E— 5 B A T & o i A ik A RECR @A) . R (2016170
5 CRT SR RN AR R I BB 1 Ah 7o) S HAAH S R A S 5 400, 2B
PN T

(1) T 2016 45 H 1 HEl, LAARATHEE T NEET G AR T EWBAENTEE , AERCE L.
RUEFF BB B NI B S LM . BRI MR AEE B B 2016 £ 5 H 1 Hit,
SRl B B E B SO BB L . WHIESR B R G P B FI R SRR L i e Ll
NGAERGERE, X G M7 EUR T LA K 4 b ) L AR SN IR G i 4 R

(2) XFEESMIEHTT PEAFRN, BFLLZRT. SRMIZEMION, BEMNRE. aF
PN, AR B ABION B AN GEN A L T A B

(3) Xk S HRAS (¥ A bt S RO, R E RAT 51 01 i M 7E 1] i 4 SRR AR AT AR 4%
20 AN NPT B, o k4 A 1T A RIS S LL R TR, REIIIRRAE 1 M H A (5 1 A H)
f, LR R PG 2 N RBATRE: FFBIRRAE 1 DAL EE 14 LR, BRi%
5O%TH NS NBE AT A4 FRBORRE 1 4510, B RAESC AT R, WAL SR 1 i A w IRE&

I, fREESEHESHIE .. RN, $2HE Ml 5 gh s, Fee i) B At H R vh 57 @2k
24 71 58 T



ERAAYRE 2017 X F A RS

BUAFHIE
IEET

(4) Fe IR 0. IhIBER NI

:c)

Aas

ZLRIN GRS lA% 50%TE NN ABUITIFA. IR T4t —& M 20% B THIEA A

S EIERL, SN AR SR AE 5 ENER -

6.4.7 EEWFHREHE KA
6.4.7.1 RITH

Az NG

- AHIR
201746 H 30 H

TG K 3,059, 419. 45
ST WK _
Horbre £EEKWRR 1-3 M H -
FAtAE K -
it 3,059, 419. 45
e 8 WK AR O B i SR T A7 4
6.4.7.2 X H MG RE ™

Az ARG

AR
T H 2017 £ 6 H 30 H
AR A E A FEMEAE )
e 5 97, 289, 347. 35 106, 234, 013. 13 8, 944, 665. 78
e R -
Heg et _ _ _
. A3 5 i 28, 134, 953. 42 27, 595, 199. 10 -539, 754. 32
o AT 3% 416, 281, 781. 40 413, 232, 000. 00 -3, 049, 781. 40
At 444, 416, 734. 82 440, 827, 199. 10 -3, 589, 535. 72

BEP S IE SR - - -
B4 - - -
HoAh - - -

2 25 Ui 58 T




ERAAYRE 2017 X F A RS

541, 706, 082. 17

547, 061, 212. 23 5, 355, 130. 06

6.4.7.3 fTAESRE = /R

AR (2017 5 6 H 30 HD, AEERFFEATEER T/ 76

6.4.7.4 I NRESBTE
6.4.7.4.1 FIENIRESEE =R R

AR (2017 46 H 30 HD, AFEGARFFAH LR SRE™ .

6.4.7.4.2 IR Wi it B 32 5 U R 6237
AHIA (2017 46 H 30 HD, AHES I FIGAE 5 AR (5% -

6.4.7.5 RICH] B

A NRIT

T H

AHIR
201746 H 30 H

7 AT A KR

1,614. 87

32U RE S A R R

IV LRES e IPS)

NS S A LS

392. 40

N2 A5 75 A1

7,813,976. 17

INLh SN 4= ST ISt

AR D )

SR A A S

LAt

46. 00

it

7, 816, 029. 44

6.4.7.6 HAhE =

AR (2017 46 H 30 HD, AESTHAT ™ CABNIGK. RIS,

=
ps

=




ERAMAYIRA 2017 FEFERE

6.4.7.7 NAYEE 5 # A
A NIRRT
- AHIR
2017 6 H 30 H
A2 o T T 33 A 528 5 3 144, 593. 01
HRAT IR T 7 A 52 5 3 13, 192. 49
&t 157, 785. 50
6.4.7.8 HAh 515
AL ARG
- AR
2017 46 A 30 H
NS 25 7 58 B SR TC DR UE 42 -
745 T ] 5 0.95
it 9t 173, 560. 90
ISRREERA LR -
HoAth .
a1t 173, 561. 85
6.4.7.9 St ESE
SHRLL: AR
A3
WH 2017 4E 1 A 1 HE 2017 4E6 A 30 H
BEmE (B TIK Ifl 4 401
FAEREER 819, 412, 038. 46 819, 412, 038. 46
A3 R I 520, 183, 217. 61 520, 183, 217. 61

AL [E] (B -5 3 51)

-922, 443, 703. 19

-922, 443, 703. 19

AIIAR

417, 151, 552. 88

417, 151, 552. 88

TE: HAS AR NADR, B[ e ey 3

27 U 58 T




ERAAYRE 2017 X F A RS

6.4.7.10 R ECF|7E
Az NRTIG
B H EL S 4 RT3 KA BCHNEE T
AR 28, 438, 724. 45 -6, 015, 561. 53 22, 423, 162. 92
A A 11,937, 538. 39 14, 891, 603. 26 26, 829, 141. 65
AIAFE G AR FAL 5
-18, 579, 075. 62 67, 696. 99 -18, 511, 378. 63
PR AR B H
Horr: FE& IR 20, 477, 007. 37 -1, 040, 289. 56 19, 436, 717. 81
HE L [l -39, 056, 082. 99 1, 107, 986. 55 ~37, 948, 096. 44
Ao F R - - _
AR 21, 797, 187. 22 8,943, 738. 72 30, 740, 925. 94
6.4.7.11 72 F BN
Hhz: NRHIT
- EN
201741 H 1 HE 20174£6 30 H
T AR O BN 30, 887. 41
et Ve @il SYON -
FAth A7 R BN -
SEEAAT SR BN 7,581. 68
At 8, 464. 56
it 46, 933. 65
6.4.7.12 EER B
Bfr: NRMIT
- A3
20174 1 H 1 H&E 201746 A 30 H
2t B R L 177, 224, 786. 24
e S B A A 169, 695, 027. 70

25 28 Ui 358 TT




ERAAYRE 2017 X F A RS

S SE AR ZE AN URON 7,529, 758. 54
6.4.7.13 HEBZEWER
A NRMot
EN
TiH
201791 H1HE 201746 H30H
SEHAR (L G GRRIH AT A
869, 454, 648. 38
AT
e SRR (O G KR 2 A
860, 867, 481. 24
A S
W NSRS B 15, 869, 870. 71
SES iR ZE A IRN -7, 282, 703. 57
6.4.7.14 fiTAT B
AR (201741 H 1 HE 201746 A 30 H), AFREESLATA T HKS.
6.4.7.15 BRI
. NRMG
A3
TiH
20171 H 1 H&E 201746 H 30 H
% SR8 P A B IR 2 2,155, 730. 50
Fh S P P A B R U 2 -
&t 2, 155, 730. 50
6.4.7.16 A M EZSIR
Bfr: NRMt

T H 447K

A
201741 1 HE 2017 456 A 30 H

14, 891, 603. 26

29 Ui 358 TT




ERAAYRE 2017 X F A RS

— _ fHH IR
EXZR‘ jriy

9,895, 617. 10

—— R

4,995, 986. 16

—— RS

— SR

— i

2. fiTAET R

——BUIE B -
3. Hofth -
it 14, 891, 603. 26
6.4.7.17 FHAHWA

A NIRRT

- A3
201741 A 1 HE 2017 4£ 6 A 30 H

L <L ] BRSO N 1,761, 480. 01
L < Y BRI 472, 897. 39
155 A -2 3k IR ik -
ERTER T4 S iRIE -
HoAth -
it 2,234, 377. 40
6.4.7.18 X 5% H

AL AR

. ES ]
2017 4E 1 A 1 HE 2017 4E 6 [ 30 H

A2 o BT 3928 5 3 476, 108. 10
HRAT IR T35 52 5 B 9, 450. 00
&t 485, 558. 10

=
ps

=




ERAMAYIRA 2017 FEFERE

6.4.7.19 HAth#%H

A NIRRT

-~ A4
20174E 1 A 1 HE 2017 4E 6 A 30 H

ERaRdit] 24, 795. 19
=R R 148, 765. 71
IR B E K 4 37 18, 000. 00
BATRIR T 2L 3% 16, 969. 83
TR 7% -
bR -
AR IS5/ _
oAt 600. 00
it 209, 130. 73

6.4.8 VA EIM. WK HEFREIHH

6.4.8.1 BRAHEIH

BETNGERH, AT eI H KA FH I

6.4.8.2 AR HEEM

R S IRAEH, AT E KB ik H 5 2.

6.4.9 REKT R R

6.4.9.1 At 5 HIAF AR 42 1| 5 R B A B KA 50 R SRR RAE R B TR 0
A S A4 1 9% AR BH A T KA T 90 R IR R TT R R A8

6.4.9.2 XM E EHE S RERBER 5 KRBT

RIKTT 27K

SRS FA P

FWLHESEIARA A

FEEEN M I EEHEN

FHRBATIR AR A C “HHRIRAT” D

HETEN ESAHIY

=
ps

=




ERAAYRE 2017 X F A RS

6.4.10 A& HA & L AR AT e A B B RBXH 2 5
NI SRR T AL 5 YA 1 b A5V B N 4% — R M 2R R VT S

6.4.10.1 BT RBEF A 5 B ITIHITHRAL 5
AW (20171 H 1 HE 201746 A 30 H) K FAEEATELIE (2016 454 A 8 H (RE&H

FIARCH D 222016 5 6 J] 30 HD, AREGARER KT 5 B Iuitr 3 5 .

6.4.10.2 REH RN
6.4.10.2.1 &5 H
A NRmoe
A R AT B A ]
Wi H 20174E 1 H 1 HAE 201746 H | 20164F4H8H GE&&RAMH) &
30 H 201656 H30H
2 R A B N A
2,845, 251. 64 306, 077. 78
gtk
o AT SN E
87, 898. 43 75, 567. 08
J Y B

T SO 4 PN 57 S L 4 B R ) 1 B NI 42 7T — H B 4 B8 74 {H 0. 8% 4F S 20t
#e, BHR iR AR, A3 . HitEAx 08 HE BRI =/ — H 3 & 517 4E X0. 8%
/ BERY

6.4.10.2.2 &I ER
oA NRMoo
A P AT LY )
A H
i 20164F4 H8H (4 & FEMH)
20174E1 H1H Z220174-6 H30H
£20164F6 H30H
243 AR SR A NS AT
711, 312.95 76, 519. 45
FNERR=%7¢

Vi SO EIEE NER BT T E P2 il — H G B HE 0. 2% R it BH R 2R
HHAKE, A3 . HHREARDy: HER=H1—HIEERFE X0.2% / HERL.

32 pi 58 T



ERIFAYRE 2017 FHF LIRE

6.4.10.3 53RB 7 #TRAT R ENL T ISR (& EIW) A2 5
AR (20171 H 1 HE 201746 A 30 H) R EFEERTHIE (2016 £ 4 B 8 H (&AL
MHDY #2016 4£ 6 H 30 H), AKFEERE KRB HATHRAT RIFENL TG (& RIE) 225 .

6.4.10.4 F KRBT HBFE A EEHIFIL

6.4.10.41 MEFANESETHEANCHBEFREBREELESHEMN
AIAERAN (20174 1 H 1 HE 201746 H 30 H) K FAFEREEATELIAME (2016 4F 4 A 8 H (34
ARARH) £ 2016 46 A 30 H), & A Kis BG4 H . W0 8 SR 413

B A

6.4.10.4.2 M EWARBRESEEAZ I HMRB TR ELESHKHBMN
AR (2017 £ 6 H 30 H) M BAEREER (2016 4E 12 H 31 H), HA LBy KRG AR S,

6.4.10.5 HKEITRE FIRIT ISR S~ A A BN

A NRMIT
L AERE AT L 3R]
A3
KE T 2016 4 4 H 8 H GE& A FIERMH) & 2016 6
20171 H1HE 201746 H 30 H
2R H30H
AR %0 EEEVNISUPN HAAR s %0 MR BN
HESRAT 3,059, 419. 45 30, 887. 41 932, 932. 13 49, 163. 26

T ARESHHRATA S STE NHRRAT R, EA R

6.4.10.6 ZE SR NS 5RBT A IEFHHENR

A (2017 41 1 HZE 2017 46 H 30 HD f BAEEERTELIAIE] (2016 4E 4 H 8 H (G RIARH)
£ 2016 4 6 F 30 HD, AEG KRR NS 5INE BT &S FIESF

6.4.11 F{F 3 BIFH

AH (2017 1 1 HZE 2017 426 F 30 HD, AHE 44 St 4B .

6.4.12 K ( 20174 6 A 30 H ) AEEFANREZRIESR

6.4.12.1 FI\EHT R /38 K UESS T T BIR 1A KR8 Z R IES:
6.4.12.1.1 ZfRUEFHFRH]: KRE

EHELr: NRM
EZF |UEZR | AT | WA (R | A | IR | BE HIR WIRfhE | #57E

%% 33 pi 358 TT




ERAMAYIRA 2017 FEFERE

ARG | 28| IANEH | EH |BRER| ias | B | CRA: FSAS SR pe¥ i
il'®)
2017 4F| 2017
e RN
603933 6 H 28/4E 7 H| & k1| 20.200 20.20 857 17, 311. 40|17, 311. 40
B 14|
H 6H
2017 4E| 2017
JEF W H
603305 6 H 3017 H & bwi| 11.26] 11.26 1, 351 15, 212. 2615, 212. 26
A 13|
H| 10 H
2017 4£| 2017
Hik W
603331 6 H 277 Bl k& kil 9.63]  9.63 999 9, 620. 37| 9, 620. 37
F L 14|
H 5H
2017 4| 2017
B W~ H
603617 6 H 2317 H| & k| 8.93] 8.93 832 7,429. 76| 7,429. 76
Jie A 14|
H 3H

6.4.12.1.2 ZRIEFFRG: HF
AWK (2017 6 F 30 H), AFGARREA BIANF A& /5 AR Z7 M i 8 52 R 153 55 «
6.4.12.1.3 Z[RUEFFRA: HAh
AR (2016 46 H 30 H), AFGARFEA PIANIHTA /3 AR S5 T I8 52 B HARAIE SR .

6.4.12.2 JRFFA B8 I i S I SZ PR R
AR (2017 5 6 H 30 HD, AHeGORFFA N5 R S80I 52 IR ISR

6.4.12.3 R F ERIEAL 5 Ve AT K535
6.4.12.3.1 RAT R T 5% IEBIE

AR IR 2017 £ 6 A 30 Hik, AFe WFRAT 8 15 57 1L B A 55 1 B SE H [a]

THIE 25 20 4340 110, 009, 634. 98 TG, & LA T 54 A .

SHERLL: AR

iz | Girdis | BIMEHE | R £ B | o' GK | HERME R
i
101353006 13 )11#% | 201797 A 102. 22 123, 000 12, 573, 060. 00
% 34 U Jt58 W




EREHAAY RS 2017 F LS ERE

MTNOO1 3 H
17 i | 2017 4E 7 H

011758030 100. 03 135, 000 13, 504, 050. 00
SCP002 3 H
16 Wi/ | 2017 4E 7 H

041660051 100. 22 200, 000 20, 044, 000. 00
CP0O01 3 H
16 S840 | 2017 4E 7 H

041673005 101. 04 200, 000 20, 208, 000. 00
#: CPO01 3 H
16 Bk&7K | 2017 %7 H

011699617 100. 40 200, 000 20, 080, 000. 00
Jé SCP003 3 H
167 Mk | 20177 H

011698552 100. 33 300, 000 30, 099, 000. 00
% SCP005 3 H

&it 1, 158, 000 116, 508, 110. 00
6.4.12.3.2 XX G Fr iR %5 1E B

BEARMRE IR 2017 £ 6 H 30 Huik, i WFUEFRAC 5 Frfii 27 1E [0 W 52 5 T 1 10 <% H [m] g
IEZ#3CARAR 3, 000, 000. 00 76, 2017 47 H 3 HEM. %58 5 BR AT TE I FE6 1)
FEH T SR T 5 NS R 0557, FIESR A2 5 FTE M B3 SO bR e SR 5, MK T 127 ]
WEAE 5 AR -

6.4.13 SR T B XK & &8

6.4.13.1 XSy E BEBUR A R 484

ARG HBETIEHB RIS, NS E T HARES S5 Tmnts, KT K2
G, BTBEAR . BRI R Rl S IR TR IO S B RS
P, RIS AE F R 2 I 0 T 53 A i T AT S 0 KU AR S R s
JXR: B T 30 AR AR B o ) 5 5 SN AT XU 8 B o B LR 1 P 1 U T3 R, 38
S0 Ak K R T B e 10 2 A R HIE S, 14 SEBIE & P I K IR (8 . AR S 3
S ELNTE S B LRI A RIIA TR K 5 A R R R, N I S0 A T ST PN
RO A M AR A TAE. EHS TR SN H RS, A = i
H EE PO T R R O30 S O BT R L, 78 40 R PR RS 28 S RS, (R B R 2 A 7]
BiER

AT AR RS AE A B R AR AE F R, A HE S S B B R I B R 22,

%% 35 Ui 358 TT



ERAAYRE 2017 X F A RS

Nl BRERUET L AR, Tt a m2E g B R P & DU, IR T
73 YA A It

ANHE G (B S BN B S, RSO 2 m B T L b 55 (0 19k 1 R B P 422
W RISAT R OUEEAT L FER, e IAIAS e I S5 S il A m) R AT IR Ol . MR AE X
P BARG T A T IR 55 (55 A R S 24 ] P s s i o) B2 ) R AT 17 00 ) M A8 A
AEVE PR EAN SR SR TAE, IR ORE R SRR RSB B, Bl 1 78 2 A% Y
WG N T, WA M ARG S L& R A AR ST A AR R . AR S5 ART st A
PIAERR T RS A 1 55— DTAE N, KA T Dol 55 96 1l PA Ay XU, B 8 42 R I R i ) 5% o BR TAE
e b (7 HR B B P AR EAH XU B PR BT AT
ST HNEN 7R E R 0K iR MR &R &
FEAZHR IRV B LR DX 55 08 1 K60 ol ) XU 5 B SR A 4 2R

A G B < TN KT i T R 0 XU B 7y vk T R I E 1k o M AN E B A R T iR
A A8 A RS 7 A B AT REAR SR o MRE VR MM IR AR BE R A, AU RS 453 2 )7 R JRE D L L) 288 X
B HR R MBI o T E B AT A B R, IR GRS H b, a2k e 5™ e fl ef T
FURM R IR 8 A A faAn . B, HUR AR 18 XRS5 R A BR FEEAIAR S, B SRR L
S R St A5 R AT M AR AT VEAY, R A SR, A DU i £ TR 32 (T A

%

6.4.13.2 fE FH &

15 FH R A F 2 AR A Sy I RE R RS 5 0 PR IBAT G A 5UAE, B R T B2 2 R AT A
HPLEZ) . LSS BIIA R FEIL, B B 45 A A2 XS -

B VARATAF AR AR AL ST NN A AR ] P ARAT . 5% HRAT A KR 5% HOAE T KU AN K
B AR 5 TREAT BISE 3 I LA FEIE SR B0 45 55 BR DA 2 7] N7 5 0 T 58 FUE SR S ORI R TS
B, BZ AT REVEIR /I AERAT 18] [ MY 17 3 BEAT 5Z 5 Wi 1000 58 By T 3EAT A5 VP A I X IESR A2
7 AT PR A4 f) R L P 5 P XU o

AT G LG BN ST 1 E HIRS B PR, X B A S T S PP A R RE SR A
AT NHAE PR, FLIERE 73 B £ 58 A2 U ARG

TAMEIIR, RIESRFFA T SHRHESR . (BFER: ).

ARG FHIF R ERVPREOZ (PEARRITERVFREER S E) SUERRMES T
L[N

25 36 Ui 58 1T



ERAAYRE 2017 X F A RS

6.4.13.2.1 $#%FHUE FIVFR IR BB IR 5

oA NR Moo
- AT LAk
T30S IS
2017 4£ 6 A 30 A 2016 4£ 12 A 31 H
A-l 100, 308, 000. 00 140, 577, 000. 00
A-1 AR _ _
AR 108, 873, 000. 00 950, 285, 000. 00
FSany 209, 181, 000. 00 390, 862, 000. 00

T FEIME FIVEG b N RERAT VF AT R4S TR LIRS, IF i B AAT N BN RERAT 4R

SE I A A REE AR B AT .

TR

6.4.13.2.2 FKWEHPERSR KR BB

L b HHEIME IR R B8 P AN S [ L. BURME R RAT

oA N Moo
. AHAR LEER
K P 2R
2017 4£ 6 A 30 A 2016 4£ 12 A 31 H

AAA 123, 195, 640. 00 130, 023, 739. 10
AAA LR 49, 667, 703. 50 119, 268, 000. 00
RIFER _ _
Eit 172, 863, 343. 50 249, 291, 739. 10

T KIME VRS b BN RAERAT VAT A4S TR TE L, I i B AAT N BN RERAT 4R
SE T E WA SRR EAT . PUEFAKIE R BRI B P A& E 6 BORTE SRk R AT

LT

6.4.13.3 Fsh X

TRBNE XU & 45 AR B AT 5 B Rl 57 A7 5 10 355 I8 31 B e B iy XU o ARG iU 3l M
PR —J7 TR B T H A0 AR A N AT P8 H R e B R R B 8, o — 7 ok H TRt
sar T A R AZ G T A2 AN 17 BRI kR 180 2 B0 PR e 5 R 5% 8 4 v T DG VR A T 7 L0 B 2 sl A% 100
PAE BRI A AR I .

B A ] 5% e R 2 P XSS, AR e 4 ) i o A BN T T T80 ko A e 4 Sy R D B [ 475 190 i
17 I IR s YE R SR, RSB EAH G &L ~T 5 2 AHILHL . AR E

37 Ui 58 T



ERAAYRE 2017 X F A RS

EENER G AR P 7 ESUEEI S, 2R AR SO0 T [l B A BT A, FR ] R T TR
P WA B [ A s R AR B 1 XU, AT R PR B 2 < AR 2

FERT P BT i A AR B A AR, A <5 0 35 < A BN BB e 3 1) XU e B8 1 B g W s 1k
B ER, AR VESR bR REAT RPEL M AN i, WIS SR e T IR, AL &7 I 8] A2
BLRE IR G ARIR . dLa AR DL RE J0 022 I H 08 Al B A1) LR 0388 52 BR ) (1 B R R A EL Bl 55 A
BEHH K AFRATHAESR, HiEABEE S0 E R 10%; ARG B E B 4 it
SFRA K AT RATHES:, ANHEEZUESF1 10%. AEESFTRHR M IESFEIER R 5 B, H
RIFATLERAT M RNV T35 5, RIHBR B 6. 4. 12 s g7 130 43 4 8 7 38 87 1) 52 PRI AN R
MRS LA, HRIBE LA MM E I AR I . eAh, AR G Tl nd 32 Y [l Wy <5t 1 7 07 2
KL < N s 1 7R K

TARAE IR, BRIE 6. 4. 12. 3 TR IS H [l g @ 53 SR AU AE 1 S A W H R,
(2R RGBT R) ob, ASE G T ARSH K HoAh e Rl 57061 10 & 20 200 B8 H 28— A L HAN
B, AT R AR A (B A B AL as) Jo 8 2 H HATHE, IR iR AR AR B & 2

I B

6.4.13.4 T A&
T 37 RS A F1 25 < P 55 e R 9 2SS U BOR R B g R e A T 7 25 SR % TR R O 22 3
T A IR DR, BN R RS« AN XU A A A7 A DU o

6.4.13.4.1 FIR R K

H 2R R 2 i <l LR 2 ot (B B <e i 5 52 117 3 1) 2R AR B i AR e B0 A KU o ) R Rk
sty = BT e R T8 7 1 B 8 w1 TR /A W/ (= R S P o R v 1 e i I S B2 Y 1T}
it B A AT SS9 18] 5 RO AR 117 32 ) 25 J 5 R A IR0 AR SR <8 3 S i) F XU

AR B 4 I 2 478 BN S8 JUDORF AR R e 1T F0 ) SR UM B T EAT A, s R R B A
SIEE T 30 IR 2 R AT B

AR B T BT T2 5y P BARAT (8] T 3% 58 B PO 3 S8 WG it ol DTG A A A S PR ) 5 XU

6.4.13.4.1.1 R X EH O
mAL: NRMoe

AHIR
201746 H 30 H

15 LAA 1-5 & 5Lk At E i

B

%% 38 Ui 358 TT




ERAAYRE 2017 X F A RS

BT

3,059, 419. 45

3,059, 419

45

ZiHETE

872, 010. 47

872, 010.

47

A ORIE

102, 385. 15

102, 385.

15

A2 oy M 4 R 9 7

277, 573, 695. 60

162, 958, 800. 00

294, 703. 50

106, 234, 013.

547, 061, 212.

23

T Sl

=o|
N
T

'~

S NGE B e e

ol

BECHE 3 51 4

3,218, 911.

96

3,218, 911.

96

IVLiEiIpS,

7,816, 029

44

7,816, 029

44

JSZHA A

DR EEN

9, 614.

36

9, 614.

36

BIEH B

HAth 557

281, 607, 510. 67

162, 958, 800. 00

294, 703. 50

117, 278, 568.

89

562, 139, 583

06

SRR

42 5% Y il 5

g s R i

S I i

e
%

113, 009, 634. 98

113, 009, 634.

98

BERESi 55

S A T [e

399, 588.

82

399, 588.

82

JREAST A BN H T

332, 682

54

332, 682.

54

LA FRE B

83, 170.

65

83, 170.

65

A5 65 1 55 9%

AT A 5 9 H

157, 785.

50

157, 785.

50

AR 5

IS A I

90, 679.

90,

90, 679.

90,

A AR

39 T 51 F

% 39 T J:58




ERAAYRE 2017 X F A RS

FoAth 47 53 s = s 173, 561. 85 173, 561. 85
Bt A Tt 113, 009, 634. 98 - - 1,237,469.26 114,247, 104. 24
2R UK E B 1 168, 597, 875. 69| 162,958, 800. 000 294, 703.50| 116,041, 099. 63 447, 892, 478. 82
FEFEER
1 FLAA =k %E 5L E At B =
2016 4F 12 A 31 H
0N
HRATHA K 1,559, 852. 78 - - - 1,559, 852. 78
SiH AT 1, 259, 025. 83 - . 4 1,259,025.83
17 H AR IE 4 133, 551. 27 - - - 133, 551. 27
AT 5 iR e 447,219, 539. 10| 338, 819, 600. 00| 1,015, 400. 00| 62, 526, 977. 04| 849, 581, 516. 14
fTAE AR Bt = . 8 s . =
SENIREE SRl . 8 : = .
ISR 55975 B3k . . . . .
SRS = = - 13,453,394.44] 13,453, 394. 44
INhairel] : s = - s
JNEUAT U 3 s = . 596. 13 596. 13
146 9 P A9 5 . . . N ]
HAh B~ . . = . s
et 450,171, 968. 98 338,819, 600.00 1,015,400.00 75,980, 967. 61| 865, 987, 936. 59
Uik
i HAfE K . . . . -
i oy M 4 Rl A fii . . : . =
T 2B 4 Fih A7 5t . . s . -
SE H (] ) & R s 23, 000, 000. 00 - - - 23,000, 000. 00
K
AT UE Z7 9 K s - s 16, 052. 29 16, 052. 29
A R [ 3 - . s 181, 511. 03 181, 511. 03
INZREERLIPNEi L] s - s 580, 247. 13 580, 247. 13
AT HRE B . - s 145, 061. 81 145, 061. 81
% 40 T 458 T

L




ERAAYRE 2017 X F A RS

LA 65 1R 55 9 . - - -

NATAZE 5 % - - - 102, 133. 85 102, 133. 85

[ AZ R B . - - N

NATF R - - - 2, 045. 03 2, 045. 03

Rif A - - : l

T HE BT B 41 £5 : - - i

Hofth 57 45 - -

125, 684. 07 125, 684. 07

ot Tt 23, 000, 000. 00| N N 1,152, 735. 21 24,152,735. 21

) 2 AR A 11 427,171,968. 98| 338,819, 600. 00 1,015,400.000 74,828, 232. 40| 841, 835, 201. 3§

TE: RAFR ARG T KAGRIKEAME,  FFL IS Z0R0E (A 2 805E 4 B BE10 H 2T
T LK.

6.4.13.4.1.2 FJ 2 XU AU T

B BRI AR DN AR T 22 B ARIF AL

X B R H 2 < B R E A

el CRAL: AR
AR A 22 5 (1 A2 2l

AR (201746 H 30 | FAEREK ( 2016 4 12 A 31
SR
H > H >
TAHFR TR 25 NS 978, 309. 46 2,196, 501. 03
TigFIR ETF 25 NEE S -971, 480. 65 -2,179, 182. 28
6.4.13.4.2 AMNC X

AN & i 4l T 5 2 SO B BOR R I 4 i 2 R ANV Z2 AR Bl T A AR BB i R o A A
SR 5 XA BAN R T, B JE F RSN R .
6.4.13.4.3 AN XK

LAt AT XU A2 45 Jo 4 I 4R o i T L1 2 S0 BRI 3 40 JE S DR B T 2 ) e A AN 2 A
AT AN A DR 2R AR BN T A AR BB I ARG o A ik 4 32 B B T2 ) P Tl s AARAT TR [RDE T 3% 22 2
%) ] 5 WAt it P, R b I R A AT A XU o

% 41 U1 58 U



ERAMAYIRA 2017 FEFERE

6.4.13.4.3.1 H AWM X O
SHREAL: NRTG
AR AEEER
2017 %6 H 30 H 2016412 A 31 H
LH#EE
WiH HEER
ey
N RME AR E FEIR{E L
18 EL 1
Bl (%)
(%)
< g VG b B - B SRR 106, 234, 013. 13 23.72 62, 526, 977. 04 7.43
T oMY — e R
; | B N N
FTA S Rb e = — BUIE % = — - -
Ay - - - .
ot 106, 234, 013. 13 23.72 62, 526, 977. 04 7.43

6.4.13.4.3.2 F AR XS R BURAE 27

5853 Bl 235 LU A 3 v DL AR G o Ath T 3 28 B AR e AN AR
X P A iR H 2 4 5 1 E
Emes (CRh. ANRMI)
HH IR JRU ;AR 1) AR )
AWK C 201746 A | FAEERE 2016 /£ 12 A
AT
30 H ) 31 H O
Mk & bl e S v 5% 6,271, 122. 00 -
Mkt b e R HE TR [ 5% -6, 271, 122. 00 -

E: T 2016 4 12 H 31 H, AEGROLARW—F, M2 WaRidE.

6.4.13.4.4 X F R BB H XS
AR FE G AR S B B R AL VR B AT 0 Hr 8 BT 3 UG

6.4.14 4 B T EFA A & HRR 75 25 B A H 0

(1) 2 fehrE

(a) <fb TR SCHHMETT R

42 71 358 T




EREHAAY RS 2017 F LS ERE

A FHETHESIRITERZE U B A RO E TR AT 5 B A E e SR NPT & 1
KRR E -

FBR MEGE SRR T R E IR .

SRR BRES—Z A NB A SR B 7 A7 3 L e W] LR A B

BRI MR B A G A AT SR A -

(b) FFE:MUA ROMETHER ST A

(1) &RERERT AL b E

TARMEWAR, ARIESFE LA RMETHE B HARZ T 2R 28 10 S5 =8 14—
JEIRIIARA 106, 479, 142. 84 70, J& T 56 R IRHIRHN 440, 582, 069. 39 76, LJd TH=JZIX
MIRE. (LR H—/ZIK 62,322,816.87 76, 5 J=IK 787,258, 699.27 &, LB TH=Z
RIRED o

(i1) 2 FeE FT I J2= Ik Tl i) E R 38 3

X TUEFRAE 5 e BT CERANG 7,  HBEE KSTUs hL, 52 5 ANV R (BLAR K kA5 I R 52 5
AR « BUS TAEATTRATENE O, e AL TR H 252 5 I TEER H IR 22 5 AN ER 31 18]
T PR I TRDRE AR R I ER A 23 ) A SCT AN EE — 2k AR A5 88 8 bR H RO AN T M S
EXS T SO B AR, B 5 AH G SR A5 23 2 SO (B 8 & 28 — R UG8 & 5 = R IR

(ii1) BB =2 SUHME RN A 142 5)) 540

o

(c) ARRFEERILAR SUOE T B e ik T

TR IR, AEE SRR IR LA M T 0 S B 7= s i T (LR
) o

(d) AL R E v 8 it T A

ANCLZ SR T A e Rl B 7 AN Aot 2 B AR NSGERIUM F A g R ot , K I pE 5 2 7t
PrEMZIR D

(2) HER

IRAEEGE . E R B4 87T 2016 4F 12 A 21 HAAG W EL[2016]140 5 (T &M 5
P IT R OE IR SS S N E BB A E ) HIRE . (1) SR S 3 1m) G5 230) BUS AR
PRA R (5 [ HR oA BT R v B IAS < Pl 4 WA Il g4 B8l at ), AMIESOE(E R (2) AR AT
B, fEFE. B AR RS R E B A 22, AR T e il (3) BHE R

B AR R A I ERB AT N, DURE S E NN ERRLN . FIRBGR A 2016 /£ 5 H 1
%5 43 U 58 T

m

(i



ERAAYRE 2017 X F A RS

H 47,
A, ARIEIAEGES . EFEBISMmT 2017 45 1 A 6 HAAGHIIARL[2017]2 5 (& T &P~ M
HOE B SR A 2 ) U R T @ 1) K 2017 £E 6 H 30 H AU WAL (2017156 5 (ST B4 7= Mg

ERCA R RIEAD) BHUE, JHEMWEBENIZE RE T AR ERNBAT N, &
GRS BT, 15 SRR SN E B XTTE ™ MAE 2018 45 1 H 1 HilligE i

KAERBEBNFAT N, REAVIGEBIN, AHEY; CONERIR, OB GE ™ e
HNCUE A AR (R E BN B K. B IR BB A S G = A 5 H R Attt H ik 1
W S5 R BU RN 2278 R TE S

(3) B FROMEAMERSL, AR B 53R H AN &0 7 25 W ) e fth 5 22300

% 44 U1 58 U



WA 2017 FEFERE

§7 BEAEGHRE
7.1 IR BEE B =HEHER

SRHAL: ANRMIT
o 4 BT I ELAg

FF5 I gE| &5

(%)

1| PRt 106, 234, 013. 13 18. 90
Horr: SR 106, 234, 013. 13 18. 90
2 | BEEY st 440, 827, 199. 10 78. 42
Hrp: figz 440, 827, 199. 10 78. 42
B SCRRIESR - -
3| REEIEE - -
4 | ERTA SRR - -
5 | ENRESE T - -
Forre S = [ 0 1 SN 3R 5 G i % 7 - -
6 | RATIERMGE &A1 3,931, 429. 92 0. 70
7| HARRTE 11, 146, 940. 91 1.98
8 | &if 562, 139, 583. 06 100. 00

7.2 FIREAT A R ER R A S

SR AT

RS GRIEsl NRME GO il 56 4 B AR EL 481 (%)
N SN 7 SN i | 4 - -
B | Kk _ -
c | gk 71, 389, 463. 29 15. 94

B 0. VR SR A =R
D 10, 483, 515. 00 2.34
A
E | &5l - -
Foo| SRR - -

45 T 358 TT




ERAAYRE 2017 X F A RS

G | iz, GEFImEol - _
H | ROl - _
FRAR . A AME B ROR RS
I " - _
7| &Rl 7,719, 782. 84 1.72
K | Frk - _
Lo | FEBERIRE 55 M g5l - _
M| BEEBFRAEAR RS - _
N | KR PR A LR E 16, 641, 252. 00 3.72
0 | ERMS. BIEAIARARS - _
p | #E - _
Q | BAERGESTAE - _
R | ST EE AR R _ ~
s | &ZE - _
Hit 106, 234, 013. 13 23.72

7.3 IR A RUHE S E ST PHEHIR/ DR R RE R R A

SEEL: AR Mo

i B B
Fa | BEEAR | REEALR e O ARME
et (%)

1 000069 AEHFEIR A 1, 654, 200 16, 641, 252. 00 3.72
2 600019  EHBAY 2,037, 900 13, 674, 309. 00 3.05
3 002236 KR 502, 000 11, 450, 620. 00 2. 56
4 600027  HErRLE PR 2, 170, 500 10, 483, 515. 00 2. 34
5 000513  WHEREEH] 135, 300 9, 213, 930. 00 2. 06
6 002311 ¥ KEEH] 500, 000 9, 135, 000. 00 2. 04
7 600066| FEEE 362, 000 7, 953, 140. 00 1.78
8 601169  JbRTHRAT 841, 852 7,719, 782. 84 1.72
9 600079 AfEEEZ 305, 000 5, 984, 100. 00 1. 34

% 46 U1 58 TU




ERAAYRE 2017 X F A RS

10 600887  HHFI Kt 271, 400 5, 859, 526. 00 .31
11 600104| _{R&EH] 149, 800 4,651, 290. 00 . 04
12 600688  LiEAi1L 500, 000 3, 305, 000. 00 .74
13 603043 JTIHIBEK 1, 810 45, 738. 70 .01
14 603335 il EWA) 2,230 24, 864. 50 .01
15 603679  EARRHE 809 21, 438. 50 . 00
16 603938 = FHEMY 1, 246 20, 932. 80 .00
17 603933 AREREHE 857 17, 311. 40 .00
18 603305  JEFHEA 1, 351 15, 212. 26 .00
19 603331  FHIEK L 999 9, 620. 37 .00
20 603617\  EABAY 832 7,429. 76 .00

7.4 # 5 BN IR ER R A A ERES)
7.4.1 RTFEANEBRT 20 2 IR A4

SERAL: AR

o R 4 B R A
P JB AR JB SR AR ZN S YN
LBl (%)

1 601006 KB 26, 158, 208. 94 11
2 600009 AL 14, 542, 196. 62 .73
3 000860 k=4 13,997, 181. 52 . 66
4 000069 A A 13, 733, 732. 00 .63
5 600737 HORR B 13, 694, 034. 00 .63
6 600019 KA 13, 383, 780. 00 .59
7 600688 Atk 13, 265, 937. 07 .58
8 600900 KATH 11, 980, 946. 40 .42
9 600027 4 v [E B 10, 492, 391. 00 .25
10 002236 KA Ay 9,201, 708. 98 .09
11 000513 IF B 42 41 8,992, 008. 47 .07

47 U 358 T




ERAAYRE 2017 X F A RS

12 600887 GElligy 8, 884, 967. 00 .06
13 600104 R 7,995, 320. 78 .95
14 600066 FIHELE 7, 404, 968. 69 .88
15 002048 T 7,404, 748. 21 . 88
16 601169 JERRAT 7, 349, 460. 18 .87
17 002431 FRAR A7 6, 656, 012. 38 .79
18 600079 NI 6, 355, 403. 00 .75
19 603833 KR 57 e 116, 636. 32 .01
20 601952 IRRRK 97, 161. 00 .01
7.4.2 BT EHET 20 2 RIRZHA

LSRN AR

o HAA B 4 B A E

i JE NS JB R4 R AHN R TS A
el (%)

1 601006 KB 29, 706, 486. 06 .53
2 600009 N 22,728, 541. 92 .70
3 600900 KA H ) 19, 807, 576. 60 .35
4 000895 MR e 17, 068, 032. 99 .03
5 601009 A S ARAT 16, 769, 150. 91 .99
6 600737 HORR B 12, 558, 477. 57 .49
7 000860 JiizE A% b 12, 200, 405. 40 .45
8 600688 Atk 9, 645, 624. 90 .15
9 002048 TR 6, 789, 479. 97 .81
10 002431 TR AR R A7 6, 081, 203. 00 .72
11 000063 DL 4, 474, 693. 82 .53
12 600887 PRIy 4, 280, 589. 37 .51
13 600104 RAEH 3, 935, 146. 00 AT
14 300012 S Rl 2, 834, 533. 00 .34

% 48 U1 358 TU




ERAAYRE 2017 X F A RS

15 600666 BB 4 1, 378, 671. 00 0.16
16 601228 I 351, 601. 48 0. 04
17 603833 KRR K J 254, 722.73 0.03
18 601375 RS 239, 454. 15 0.03
19 601952 HERK 193, 536. 73 0. 02
20 601878 Wi B IE SR 185, 623. 20 0. 02
7.4.3 KNI A S 20 K 32 H IR R SO A

. NRMIT

FANER A (AL B

203, 506, 446. 69

TSRO (B30 B

177, 224, 786. 24

FE: 7oA TI“SRNEH” 7042 T “SEHEH” K743 I “CRARERAT

N7 SRR BEE H BAZ EA CRAZ AN AR LA ) 3051, ARG RAL 5 B

7.5 JIRE MR M REBEF R R A S

“SE R

SAEAL: AT

FF5 fii 3 i il ARME B B IE L] (%)
1 PR 3, 076, 800. 00 0. 69
2 JAT R - -
3 SR i 77 55, 706, 055. 60 12. 44

Hrp: BURMEERRf 55, 706, 055. 60 12. 44
4 A ie=s 33, 262, 640. 00 7.43
5 Al A R B 75 170, 493, 000. 00 38. 07
6 Hh ] S 4R 139, 306, 000. 00 31. 10
7 ARG (AT A2 57D 294, 703. 50 0.07
8 [ Ml A7 5 38, 688, 000. 00 8. 64
9 Hopth - -
10 | At 440, 827, 199. 10 98. 42

% 49 U1 58 U




ERAMAYIRA 2017 FEFERE

7.6 BIRIEA SLYME 5 E ST 3E LB/ HEF R BT 4% iR 2= B A 40
es. NRmoo

3 e RaE <
s 7Y e | HE K N R E
Eefs) (%)

13 )14

1 101353006 300, 000 30, 666, 000. 00 6. 85
MTNOO1
16 ] M s A%

0 011698552 300, 000 30, 099, 000. 00 6. 72
SCP005
13 FiHLH

3 1382176 300, 000 30, 090, 000. 00 6. 72
MTN1

4 150223 15 [EFF 23 300, 000 29, 598, 000. 00 6.61
16 ¥ ek

5 041673005 200, 000 20, 208, 000. 00 4.51
CP0O01

7.7 BIRIE A SOHE G E SR S E LB/ EF RO BT B SCRAE S 453 I 4
WAEWIR, I GARIFA B SCHALETR .
7.8 IREFIRIE A A &S E IR/ RET T4 St R 4 % I 4

WEHIR, A RFFA R EEBT.

7.9 BIRZ A SOHHE o5 Zee B E LU RN HEFF B BT TL 48 BGIE S B B3 40
IR, AR FFABUE.

7.10 EHIR A ST T KB AL 5 18 0L i B

WEHIA, AEERSHBARNAL S .

7.11 |EYREFZE ST T K E UL 5 1B 0L i

WEHIA, RS HEBINLS .
7.12 BRAGHE ME

7.12.1

T S A A B G BRI A4 U7 AR AT EAROR B E A TS SR A, AEARR 75 Gl H AT —

AR S GBI AT+ 2SR AT EERZ B AT

%% 50 Ui 358 TT

N UST




ERAMAYIRA 2017 FEFERE

7.12.2

ARSI AR IR A R, BOA R FIUE 1 & e BRI 2 A B

7.12.3 JRH A& BB 7= B
A NIRRT
P 5 L4 Rk G
1| AFHRIEE 102, 385. 15
2 | FIWCIEFRIE K 3,218,911.96
3| Rl F -
4 | RIS E, 7,816, 029. 44
5 | NHHIEEK 9,614. 36
6 | HAhRIUGEK -
7| fERERA -
8 | Hfib -
9 | &It 11, 146, 940. 91

7.12.4 JRFFA R TR BB AT R B fi 5 2

TR, AT G ARFFAA AT F B B AT e 4 5155 -

7.12.5 HIRHT+4 R A ERUE 2R B AL UL

WE WA, AFE G AT+ 4 R AR TUE S FRIEOL -

ps

=




ERAMAYIRA 2017 FEFERE

§8 EeMBFAEAEE

8.1 IRESMIRHE N B FFE NG

AL

=D 1]
R NPH | PR LI BB AL
() =i Al LY LY
R A ERERGE
L L
4,978 | 83,799.03 |  284,026,731.24 |  68.09% 133,124,821.64 | 31.91%
8.2 HIRESEEHAKMLA RFEH FEEH BN
A R REUSE (B ok 2 4 A7 A0 L 81
At NN N YN LS EE R 342, 369. 10 0. 08%
8.3 MIRESEEH A MW R 1 ATT I & 8 B X 8] 51 L
T H FAEESMHSENHEXE I
NN E - BEY N ANE ki g AL it
I8 5 N AT IR R 4 "
AR G R G 2 PR A A TP 0

2 52 Ui 58 TT




ERAAYRE 2017 X F A RS

§9 FHRES AT

B

203, 863, 395. 03

819, 412, 038. 46

520, 183, 217. 61

922, 443, 703. 19

A IR

417, 151, 552. 88

T W

% 53 T J£58 T

0 1) 22 < PR D (0 00 TR N A 0, e < B [ 7 00 25 e 8 3 43 01




EREHAAY RS 2017 F LS ERE

§ 10 EXFHER

10.1 ZSHHFE AR SR

WA N R AT RS AR AN K2

102 ZEEHAN, EESEEANENESTEERINERAERD)

(1) FgE AR ERNFAZHN

RN, HEEEHATERNERE.

(2) BB AT RS RE T ERANFZSHFL
RGN, BEEFEE AL TSI E RN FEZS).

103 B RESEEN. EEM™. E&FHEWFHIFR

WEWIN T AAR BN M. BEEFE WSS M IRAFI

10.4 FE & 7 SRS B

IR 31 PN A < B SR R R A P

10.5 NESHTH TR STHIMEZFENL

ot N AL R e A L H T ST PSR S5 B, SIS 45 i R AR 7K R 2t 5%
Bt CRERAE A KO -
10.6 BEEAN. TEANELEEREEANRZBERLTISBMR
HERAN, ARSEHAN. 08 ANLHSIE RN BT E A T E 0
10.7 &M HIERFR A TR 5 EITTHFE RBR
10.7.1 Z2E MR A TR 5 BT RER R K& B
EERAL. NRMJG
i &S] N AF1Z 5 v B A 4
LT o7 2 A 2
KA | 24 .
& JRAZ 4R AL B AT EE 1 4 &VE
SN And ]
il
S A ES B
1] 268, 297, 470. 26 70. 84% 187, 808. 22 70. 84% -
o 1 A BR

&
=
b
&
=




ERAAYRE 2017 X F A RS

AT
o {35 5 1
(AR A T
o 4 i
%54 IR AT 1 - ] : -

/A;

1] 110, 420, 321. 22 29. 16% 77,295. 00 29. 16% -

Zl

I L AR YHE” e G B — 27 B A 5 ROT T ISR . BUIESE A & T & 1 SO AHZ 587
[k e
2 5 BT PR HERITE
(1D ZEATRANE, FEE—FNLERERTN:
(2) ARG R AT
(3) A REFHINEEHIE, I ANA BRI AEE,
(4) FAESRIFTFEES), BEAI . 4. 2R ER SR EM . ATk, A" ANES i 7
iy, FFREMRIE IR SR VT IR IR ER, SR AL L I i i
(5) FSL [ 25 B, RSN SRt rf 5 B BT IR 5%
B TS DL EAR BT B SR R M R M 5 ot FEEE BN SRR 2R 2T
I FFEmMEEEE AN
10.7.2 EGH AU A 73 5 BT #EAT AR e SR K5 5L
A ANRMx

R 5 i3 BIEAZ 5 BLIEAS 5
_ b7 2 1A 5
y &R B 24 HRGIE
F P AR 75 [
WA &R | AR | RS ew . WAL G | R
AT S
1l Et 5]
7 EL 451
[ [ B 4
Fib 4y A BR| 24, 797, 807. 20 74. 05%676, 400, 000. 00 99. 82% . -
NG
R IF 25
8, 692, 176. 80 25.95% 1, 200, 000. 00| 0. 18% . ~
A BR A ]

% 55 Ui 358 TT



ERAAYRE 2017 X F A RS

10.8 HAhE KEHM4
T N Ve PR 7 5 e P EE H 1
KT B EAE SRS | P ERESR . _EiEIE

VT IE e AN ZE TR 2

A
=

Ftf AR B
N

2017 2 H 28 H

R 5 MR HR T Ie  e
ol 55 HH 2

W EESF R FREIE
ik LA R,
YN

201744 H 12 H

R HEINBI R & s S T 3
ERWHUIFIT e E Bolk 55 M 5
TR

T ENESF R L HEIE
A IEZRI AR B
NG

201744 H 14 H

KT R G BA IR A =380

< A R g SRR R 2R AU L

W EE SRR IR
F. LT R B
PHN O

20175 H 19 H

R IAL ST R s SRR
S AU FFIT € Bl 55

SINRFRLE R A S

W EESF R FREIE
Bk LR,
YN

201745 H 31 H

ST F A G i
. B R P R G 1

BN BRI~

ISR IR
IR IEZFI AR
E NG

2017 %6 H 28 H

2% 56 Ui 58 TT




ERAAYRE 2017 X F A RS

§ 11 MR E R HMBEERF R
111 WEFH BB REFEES A HLFEZRET 20%K1EF R

HHAR B
Bt SR P R S G B AL A
% FHEHEM
# i 3 A A L1 \ .
x| F @ﬂ%%é%awm 14 GG s | B
=] A oH: N N AT e
) = i ] % [ 10 10 110 | A
2017/01/01 ES)
2017/01/11,
2017/01/13 ES)
1 166, 994, 106. 09 - | 166, 994, 106. 09 - -
2017/01/15,
Uil 2017/02/08 £
3] 2017/02/14
2017/01/01 ES)
2 200, 305, 149. 51 -1 200, 305, 149. 51 - -
2017/04/06
2017/04/07 e
3 -1 163,616,939.36 | 163, 616, 939. 36 - -
2017/06/08
A
A

77 R AU

B HIAASE G ML 1R BBTE il B BB 20% 0015 5L .
ARARATE G U0 R I E AU Bl B P, 8 PP RETCIE SN AR LA g B8 7, AT BE X ik 4 4 20
TR AR BORE R s MR D0 T R BE 51 Ak < A ah Ik DA, 8¢ A 8 42 e 1 B A 2 S ATk [ ks
AT LN (] J5 A <t B8 8 A AR H R 58 AR T 5000 37T, 3 AT REH I 44 iz 1
A SHAR G S I E AR E S FRFHE.

121 FEXMHFEF
(1) o BEIE W v T 5 Sl 32 3R 0 L VR 4 R 5 V8 5 VT O At 5 S £
(2) (GRS A% RIEILE IR A RIE S R R SRS A1),
(3) (FEIHHaS R H I B IR A A S S LA
(4) (FESTHY 7 IH N0 E IR A T 5 SRS )
(5) FEGEI NS A EDILUE;
(6) 375 301 P9 35 S # 3 R VG I B VR TROIE S P 4 A 5 1 4% TSR o

§12 BEXMFEF

57 Ui 58 T




ERAAYRE 2017 X F A RS

12.2 FFRGH A
JEETHT R E AT 8 S K 8 R RS A FAT B 7

12.3 BRI R

(1) By EFIRa v T/EH 8:30-11:30, 13:00-17:30, & #H A Hu2t iy, thal
1% LA SRS BT

(2) MukAE): FEEEHAMEE: http://www. jsfund. cn

WREBNAREWMASER, JEHNARGEHEANZERESGEHAGR AR, BigHE

400-600-8800, =Y A& HL-T-HEf:, E-mail:service@jsfund. cn.

HLEGEHARAF
201748 H 26 H

%% 58 Ui 358 TT



	§1  重要提示及目录
	1.1 重要提示
	1.2  目录

	§2   基金简介
	2.1 基金基本情况
	2.2 基金产品说明
	2.3 基金管理人和基金托管人
	2.4 信息披露方式
	2.5 其他相关资料

	§3  主要财务指标和基金净值表现
	3.1 主要会计数据和财务指标
	3.2 基金净值表现

	§4  管理人报告
	4.1 基金管理人及基金经理情况
	4.2 管理人对报告期内本基金运作遵规守信情况的说明
	4.3 管理人对报告期内公平交易情况的专项说明
	4.4 管理人对报告期内基金的投资策略和业绩表现的说明
	4.5 管理人对宏观经济、证券市场及行业走势的简要展望
	4.6 管理人对报告期内基金估值程序等事项的说明
	4.7 管理人对报告期内基金利润分配情况的说明
	4.8 报告期内管理人对本基金持有人数或基金资产净值预警情形的说明

	§5  托管人报告
	5.1 报告期内本基金托管人遵规守信情况声明
	5.2 托管人对报告期内本基金投资运作遵规守信、净值计算、利润分配等情况的说明
	5.3 托管人对本半年度报告中财务信息等内容的真实、准确和完整发表意见

	§6  半年度财务会计报告（未经审计）
	6.1 资产负债表
	6.2 利润表
	6.3 所有者权益（基金净值）变动表
	6.4 报表附注

	§7  投资组合报告
	7.1 期末基金资产组合情况
	7.2 期末按行业分类的股票投资组合
	7.3 期末按公允价值占基金资产净值比例大小排序的所有股票投资明细
	7.4 报告期内股票投资组合的重大变动
	7.5 期末按债券品种分类的债券投资组合
	7.6 期末按公允价值占基金资产净值比例大小排序的前五名债券投资明细
	7.7 期末按公允价值占基金资产净值比例大小排序的所有资产支持证券投资明细
	7.8 报告期末按公允价值占基金资产净值比例大小排序的前五名贵金属投资明细
	7.9 期末按公允价值占基金资产净值比例大小排序的前五名权证投资明细
	7.10 报告期末本基金投资的股指期货交易情况说明
	7.11 报告期末本基金投资的国债期货交易情况说明
	7.12 投资组合报告附注

	§8  基金份额持有人信息
	8.1 期末基金份额持有人户数及持有人结构
	8.2 期末基金管理人的从业人员持有本基金的情况
	8.3 期末基金管理人的从业人员持有本开放式基金份额总量区间的情况

	§9  开放式基金份额变动
	§10  重大事件揭示
	10.1 基金份额持有人大会决议
	10.2 基金管理人、基金托管人的专门基金托管部门的重大人事变动
	10.3 涉及基金管理人、基金财产、基金托管业务的诉讼
	10.4 基金投资策略的改变
	10.5 为基金进行审计的会计师事务所情况
	10.6 管理人、托管人及其高级管理人员受稽查或处罚等情况
	10.7 基金租用证券公司交易单元的有关情况
	10.8 其他重大事件

	§11  影响投资者决策的其他重要信息
	11.1 报告期内单一投资者持有基金份额比例达到或超过20%的情况

	§12 备查文件目录
	12.1 备查文件目录
	12.2 存放地点
	12.3 查阅方式


