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AT A BRI AR, X &3 T F B AR, AR XU BRI 57, JABAS 2 0T 2% T KU
IR EEATIEA, IR AR

I

AIE G B B NENL T DR 2 A2 i BB KU R R 2 . R BT
M S RE A BT ATURH Sl 558 R0 ol XS 7 B SR 1 2R

7 S P e < TN < it T B ) XS 7 PV T R I W 0 B A E B 20 AT A i A I %
ol DRSS A= (KT RT REA 2 o AT A3 (100 A1 P2 R A, P T XS 40 2 PR RS 38 AR U0 ) 288 IR 48 2% 14
PRIE o T AN SE BT IR A Y, ARFEAS I BB H b, 45 &2k e 507 i il i T AL i
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R KRS RAL TR AR . B, R IR AR, B8 KSR R A PR BE A N BASRESE, SIS Tl SE
XA AP BEAT B A EAPPAY, JFIEIE AR PR, R KOS £ R RS VS A

6.4.13.2 fE FH R

{5 RS R Fig 2k AR A2 5 I AR RS 3 TR AT S A 5UE,  B0E e T RIE R 2 AT AN Dlid
29, LA PR R DL, BB G B B A 2 A2 XU -

AT 4 PR < B NAESE 5 TR 58 5 06 T I B AR AR ILEAT 178 70 AOVP A o AR S IR ARAT A7 K A TRUAE
AIE G FCEAT B BARAT, D5 BRAT A SR ARSI R AN BR  AR S AR A8 5 i AT (52
Gy ¥ LA AR IS AL A AT IR ST 2 R 952 55 % T+ 58 AIEZ# S ORI IUA 5, 120 XU T REPEAR /D5
FEARAT 18] [F) b T 3753547 52 5 BT P68 5 5 06t A7 45 P PP IE 27 32 05 2GR AT R ) AR AR L (14
15 F AR o

AIE e G E HNEN CAEH XSS BRAE, B IR B AR5 S O ORI BIESR A AT A
B, HOdE I 7 B Bt BL o3 BiE A XU -

AIE G IR G PR (PEARBATERIFRE IR 2R L) BUE st LA .

6.4.13.2.1 #HEHERFRIRHKIRZRRE

AL, NRMJt
e VNN EXR
5 BA1E g
20174E6 H30H 20164F12H31H
A-1 50,097,000.00 49,659,000.00
A-1LLF - -
FPE 227,179,040.80 210,704,006.60
it 277,276,040.80 260,363,006.60
6.4.13.2.2 KGR IR RE
AL, NRMJe
SO AR EXR
KHAME FHE
20174E6 H30H 20164F12H31H
AAA 13,393,300.00 69,415,549.00
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AAA DLF 60,447,085.70 135,756,061.40
RIPH 1,448,422.40 11,503,004.30
&it 75,288,808.10 216,674,614.70

6.4.13.3 WREHPE RS

TUAIE RS R 4 5 A R AT 5 Rl 06T SR [ S5 B 2 B R SR 0 KU o AN L g iRt s 1 XUz —
JTR A T 5 AR A AT B 2R I B R R S8, 55— 7R A TR AT AL 22
5y T AN BRI 417 A FR) 28 00 PR X B3 PR 5% % 4 v i e 8 T 0t BRI 2 sl O 16 L A BR AR A AR
o

BT SUATIE 1] 5% 6 AR AN 1k URSE - AR Tk < ) 3 < TN 1 R AR 3 < ) R A S [ 17 00 AT 3 M 42
FFMPFENTETT R, PREFIE GBI A G PRI ek T S ZMILES . ARG &8 AL
A B T RS R R, AEAE ARSI I [ R R A B K, 47 ) RO R D S e A
RGP PERSE, A7 R ORFEEE S RFAT A M

BERTEE BT il A AR B AR AN 1 URSE AR T < ) 3 < TN 308 o 0k 7 ) DXL 7 B 78 0 85 Wt sl 2k B g 22
R, WS TESE PR REAT R SR ML AN A, BIRA S RO PR, 4L E R 18] A AR L RE JT
it abn. A AR BLRE B B R i LA DL KR IE 52 R A A 5058 i A b )4 . AL IR T
K A RAT R AN TR B 7 B 10%,  HAKE G55 ch AR G (0 56 8 N 3L L
fih I G IL R A — HK AT RAT HFRES A I IZAE TR 10%. AT S PR R ISR EUESR 52 5 P
B, HRIRAIAEARAT M R T3738 53, IRIEERFEE 6.4.12 7R 511755 (1 750 70 i < B 7 308 2 s 52 PR 1)
ABE A HEALIE AL, HARYRE DS M MEN 2. ok, e HH R < i % 7 7
AAENFII BT S PR AN TR, H EPR— BASE I 2 & FrAT M B R K 2 Se e

T 2017 % 6 A 30 H, AEEPRMNEBEm A G EA25E 2 H 28— A BN HEATE,
I [ K < A BB (O A 8 B ) T L 5 B H HLAS TS, R i A3 AR D AR A B A & 240 B3 B
B .

6.4.13.4 TR K

T 37 IS A2 418 5 < o < ik L PR 2 e A BOR SR < 9L 8 DR BT AL i 37 2% S 6 TR R O AR s A=
PEE AR, AR ZEPARE A XU A A A A% UK <
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6.4.13.4.1 FZR KK

ZAIRE S v =l O WS N/ [0 7 e =l 7 A1 e S e - sV o 1 2 o A1 e 8 0 G ot
TRy B iR A TR S BN SO BT B RS, e R SR AR G R A T W A
S 300 ) 5 SRR 11 37 0] 25 B 5 A I Xt AR R I AT R M DU

AN 4 PR < TN ST AR S T W PR R AR M B L BEAT A%, i R B R R A A R A4
Jridxt EIRA R K BEATE 2

ARFEEFFAT ORI 2 Rl B Al 1 B TE ., IS S IR KL EE S IL i
FEARKREE EAML T I AR AR . AT G5 A BRI SR BURNE 57 BONRAT A A A4 4

A7 PRAIE & R PR 9 46

6.4.13.4.1.1 F|Z XK

Bz NRMo
AR
201756 H30 | 3NMHAMKHN BNMNAZR14E| 125F S5EULE AR it
H
i
RATAE 2R 15,804,530.06 - - i 1 15,804,530.06)
i D 4,920,778.86 - § - 1 4,920,778.86
FHARIES 109,814.71 - i, - 1 109,814.71
54 B 7 160,730,140.80(131,951,922.00|  45,571,057.00] 14,311,729.10| 78,569,115.14431,133,964.04
SENIR G gt
- "7%139,200,000.00 - 1 - 1 39.200,000.00)
IVELERIPSS - - - 1 5,342,803.40, 5,342,803.40)
A R DA R - - - - 1,308.21 1,308.21
MIBGIE T8 K - - - 1 291,961.86  291,961.86
e it 220,765,264.43/131,951,922.00  45,571,057.00| 14,311,729.10| 84,205,188.61/496,805,161.14
1 £33
AT TBE [R] 2% - - - 1 1,682,580.91] 1,682,580.91
AT FE N FH T - - - 1 330,961.52]  330,961.52
MNATHERE B - - - 1 103,425.48  103,425.48
AT B R 2% 2R - - - - 64,387.91 64,387.91
MASAE 5 % . - - 4 327,035.64  327,035.64
HoAth 57145 - - - 4 116,064.55  116,064.55
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i for it - - - 2,624,456.01] 2,624,456.01

2GR EE B T [220,765,264.43/131,951,922.000  45,571,057.00 14,311,729.10, 81,580,732.60{494,180,705.13
TEER

2001612 A 31| 3MNAMA BNMNEZELE| 1E254F 5L AitE it

H

Fidas
BATAEK 54,987,095.47 - - - 4 54,987,095.47
e S 5,636,548.99 - § - 1 5,636,548.99
FHARES 54,965.02 i - i i 54,965.02

T 4A &7 | 16,839,600.00271,371,052.900 175,965,560.90| 12,861,407.501 65,561,788.29/542,599,409.59

TN IR 4 b %

* ; "2 68.600,000.00 1 1 l 1 68.600.000.00
NS - - - 1 4,482,630.09 4,482,630.09
AL FR I 3R - - - - 24,129.42) 24,129.42

BT 146,118,209.48271,371,052.90, 175,965,560.90| 12,861,407.50 70,068,547.80/676,384,778.58

1 £33

MATHIEFR B H 2K - - - 4 39,685,070.70, 39,685,070.70)
AT TBE [R] 5K - - - 41 166,968.61 166,968.61

A PN Fi% I - - - 1 469,574.43]  469,574.43
MNATHEE B - . - 1 146,742.03]  146,742.03

MAT RS R 5% B - . - - 59,729.58 59,729.58

MNATAZE 5 % H - . - 4 338,930.600  338,930.60
HoAth A7 A5 - . - 4 198,369.360  198,369.36

BT - - - 4 41,065,385.31 41,065,385.31

R R GUREE B T [146,118,209.48271,371,052.900 175,965,560.90| 12,861,407.50] 29,003,162.49635,319,393.27

T R PR A 8 57 K b fit

6.4.13.4.1.2 F| 2 XU T R A% 2

I, %R A 208 A 2 FBE O H B3 H AR

X B rE A H 3L & 807 e nd
UG A s 2 A (A AT
4 £
s34 AHAR EER
20174 6 H 30 H 2016 £ 12 H 31 H
R O
gﬁiﬁﬂﬁ?% BA42 WA 75 WINZ) 248
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2. AR BT 25 A3

i L) 75 W2 244

6.4.13.4.2 FNLC R K

AN RS R 45 e fth TR 2 Fe i (L B R B it DR AMCIE R ARl i A AR el KUz . AN I e (R T
A LA MY, B IE = RIS .

6.4.13.4.3 AL XS

FCAd AR A XU A2 Fi5 5 <5 T 45 < i T R 100 2 S0 01 R SR I <7 2 PRI Bk T 3 R 2 AT 2 AR A i
I i R R AL Bl T A AR BB KR o A < 8 B R TR 23 A2 5 i b i BURAT [ [R N 17 3758 5 1A £t
77, P ) A A A% RS RV BANIE SR AT AR B S8 T DLBRF PR T2, B Al ek
RS T 37 B AR BB K2 o

AIE G NEGE N EME R A GRS, KH<E L MRS, JEdxzWasg
DURBUERKI T, SG IR TIsT oL, Ml 5 i E LA SRR e B BMESR 1E
Vet Ko o tr, AT G & R 20 BB AT R . AR S BN e 4G
EE SRR AR, MGG, B E . A GIATIEIE, RESRX T A A f T
I IR -

A K il B AL ) 7 B PR LA AN A U o AR B3 B AL A o B SR S B e S 7 [ B B L sl
ARG T 50%, REFAMS T2 519 B 5% M BL e s EH 0 AL — £ LN INBUR 7. 1L

ih]
bb, ARG E T NGE FN AL S PR IE SR M A SE I A%, 7 s B 2 e 7 g Sk 4
BEAT XK B, 035 VaR(Value at  Risk) AR5 A AR 5 4 1 s (R TR AEANRG XURG: , e Bt ) 5 st
RS BEAT R R A2 ] o

6.4.13.4.3.1 FHAM#E XK O
SEs, NRTT

AR AR
2017 %6 A 30 H 2016 4= 12 A 31 H
i
7 4 o
ARME ARME
VR E LA Vi E LA
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(%) (%)
78,569,115.1
TG M v e — IR R 15.90 | 65,561,788.29 10.32
4
TH SR s — R HE - -
T oMM s — R Rm I - -
R S Rl 7= — BLGIE$E 2 - -
HAth - 3
78,569,115.1 15.90 | 65,561,788.29 10.32
At
4

6.4.13.4.3.2 AN AR XU BRI BURAE ST

T 2017 4 6 A 30 H, AIEFA I HVER G RIEGT 2 ot (B G 2 e 50 i E I L iy
15.90%, AL B i3 320 M) 3R AN SNV A LAST K 7 37 400 8% B 3R (R A Bl 00T - AN 2 < B 7 (B I FE KR

6.4.14 T B T HEAF A M & 7HRR 7R U8 B K H AR S IR
(1) HE{ER

WA B EXBSERT 2016 4F 12 H 21 HAG I E[2016]140 5 ST EIHERL - B>
Tk BE BRI E R BORAEED FIRUE: (1) SRl A 08 G 200 DS R 3R R A
au (F [R] P AR B A v BB A BT 4 A Iml R BRI R ), AMIEWUE (BB (2) BN EE G, 15
Foo B RS S RGO E B SR £ 20, AR TRk skl ) WEMMMZEERETE
AR ERNAAT N, UBE T EENOVRERBR N . ERBORE 2016 4 5 H 1 HiEHAT.

UEAh, RIEVEGER . ERBST /T 2017 4 1 7 6 WA KIIME[2017]2 5 (O T3 M HEB
BURA RN FEIE A & 2017 £ 6 F3 30 HMiAT I BL[2017]56 5 (O F B8 M EBUA %
R RN BORE, BHE R BN E B T R T R AR I E R N BT Y, B R S v
BTk, 1R 3% MR AE(E R . X B8 S AE 2018 4F 1 3 1 HATIZ & R iR A g (e A
MIFAT N, REGNIER, AN OO ER R, BB TTE ™ BN LS H i
FEAE RS AN R SR B ACIER S AR 5 <k 22 A I 5% i R AR Y F ok )0 SR A 2 3 ok
RICH o
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(2) BRIGMEBIAL, A B TR H AL G0 75 200 ] A At B 2 0

7.1 BIRESTEAEH IR

SRR AR

34 M PR L
e TiH & )
1 (%)
1 S EhES e 78,569,115.14 15.81
Hrp, AR 78,569,115.14 15.81
2 [i] 52 AL 7 $5 352,564,848.90 70.97
Hrp, ffidz 352,564,848.90 70.97
RPE S FFIESF - -
3 e R ; .
4 SR AT S AR - -
5 e N IR G b B8 7= 39,200,000.00 7.89
Horre ST R ) SE N IR 4
il B e
6 BATH RSB & T 61 20,725,308.92 4.17
7 HoAth 25 1 % 7= 5,745,888.18 1.16
8 &it 496,805,161.14 100.00
7.2 WERREATLRH R ERTHE
. JUNN . He GBI L
R | Al A Go | - f“ bl
0
A Ve 7 N G | 4 - .
T 2,711,591.00 0.55
il g M. 45,546,805.93 9.22
D . A RS K PR R 13,670,645.00 2.77
E M 38,778.24 0.01
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F HERANF & 668,610.00 0.14
G AZIEH . A ATHEEY, 1,719,408.00 0.35
H Xk 2V 4 342,792.00 0.07
I SRR RS B MRS - -
J a4 5,621,868.49 1.14
K Bl 2,791,884.00 0.56
L B AR 55 e o5l 1,771,628.00 0.36
M REZEHIF 7 RN AR S 2,535,984.48 0.51
N IKF L PRI 28 H v i 1,149,120.00 0.23
o) JE RS BT AR R 25 - -
P ] - )
Q PARMES TAE - -
R SO ARE AR SR - -
S Gia - -

Hit 78,569,115.14 15.90

7.3 BRI A SO E G S 38 B/ I BT IR S BB B 4
SR NRTT

7 F 4 BT P
Fag | A J AR HE(K) AVIRIKIE
fHEEA(%0)
1 601398 TREARAT 921,500.00 4,837,875.00 0.98
2 600900 KATH 311,500.00 4,790,870.00 0.97
3 600276 JE Fify % 24 93,240.00 4,717,011.60 0.95
4 300415 % 319,500.00 4,613,580.00 0.93
5 601231 7Nz 284,812.00 4,474,396.52 0.91
6 600674 JIN VR 379,500.00 3,726,690.00 0.75
7 600663 Fili 5K 118,100.00 2,791,884.00 0.56
8 603899 RMSCHA 154,615.00 2,690,301.00 0.54
9 300284 IR} 128,861.00 2,535,984.48 0.51
10 600518 FEE 2 115,800.00 2,517,492.00 0.51
11 600703 = 126,045.00 2,483,086.50 0.50
12 600867 BWARE 116,420.00 2,123,500.80 0.43
13 601857 w7 264,500.00 2,034,005.00 0.41
14 600702 e 1 74,600.00 1,985,106.00 0.40
15 000538 “FEE% 20,972.00 1,968,222.20 0.40
16 600023 e/ AW 343,200.00 1,873,872.00 0.38
17 600415 INTE I 244,700.00 1,771,628.00 0.36
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18 600018 A 271,200.00 1,719,408.00 0.35
19 000661 KA = 12,069.00 1,558,228.59 0.32
20 002384 ARk % 59,398.00 1,467,130.60 0.30
21 600066 FIHEL 65,900.00 1,447,823.00 0.29
22 600875 RITHS, 147,400.00 1,412,092.00 0.29
23 601985 o [ % 178,100.00 1,390,961.00 0.28
24 600612 2 A 26,400.00 1,292,808.00 0.26
25 600021 i) 97,300.00 1,176,357.00 0.24
26 600054 T LR 67,200.00 1,149,120.00 0.23
27 002460 ErzLin 22,800.00 1,054,500.00 0.21
28 002466 RFFHI 19,400.00 1,054,390.00 0.21
29 600110 T Ay 72,700.00 1,024,343.00 0.21
30 600010 AL AR 448,900.00 983,091.00 0.20
31 600315 TilExRML 26,485.00 859,438.25 0.17
32 600521 EE N 37,700.00 793,208.00 0.16
33 603288 NN 18,684.00 761,933.52 0.15
34 600211 FaGE 2 16,700.00 739,309.00 0.15
35 603566 - S ] 29,700.00 720,522.00 0.15
36 601139 YA 82,300.00 711,895.00 0.14
37 600157 TR AR REYR 189,800.00 677,586.00 0.14
38 600859 FFH 41,400.00 668,610.00 0.14
39 603699 A 43,300.00 665,954.00 0.13
40 600688 At 95,300.00 629,933.00 0.13
41 600352 WL I B 65,600.00 625,168.00 0.13
42 601169 LR AT 65,000.00 596,050.00 0.12
43 600529 I R 25 3% 21,300.00 523,341.00 0.11
44 000007 AT 21,600.00 342,792.00 0.07
45 601878 e S5 11,049.00 187,943.49 0.04
46 601566 JuthE 6,323.00 101,926.76 0.02
47 603801 B 1,406.00 47,522.80 0.01
48 603043 IRELRIER 1,810.00 45,738.70 0.01
49 603316 WIS AR 1,824.00 38,778.24 0.01
50 603380 Ly 1,298.00 35,370.50 0.01
51 603335 A7 2,230.00 24.,864.50 0.01
52 603679 LN REST 809.00 21,438.50 0.00
53 603938 =Ry 1,246.00 20,932.80 0.00
54 603933 HReRHY 857.00 17,311.40 0.00
55 603305 JETF AR 1,351.00 15,212.26 0.00
56 603286 H & 1 890.00 13,528.00 0.00
57 603331 HikHg T 999.00 9,620.37 0.00
58 603617 HARB A 832.00 7,429.76 0.00
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7.4 HEHNBERRH SN EREZS)
7.4.1 RTFEANSHE RIS #E 2%BET 20 KRR

HAZH

EHEAL: NRMT

AR 4 Bt
5 Ji AR i S 44 R ENE S N FEHE L
(%)

1 002310 IR [l AR 19,553,084.85 3.08
2 002450 1S HT 9,995,888.11 1.57
3 002384 ARG 8,945,974.34 1.41
4 300145 W 6,831,718.11 1.08
5 600741 HBIRIR 2 6,784,524.00 1.07
6 600109 E & iE 77 6,707,500.00 1.06
7 002074 R 6,662,562.53 1.05
8 600867 BWARE 6,264,925.15 0.99
9 600276 fE Fify % 24 6,233,797.40 0.98
10 600900 KILH S 6,226,179.00 0.98
11 600674 4,912,599.00 0.77
12 000538 =HHEY 4,656,072.44 0.73
13 601398 4,323,056.00 0.68
14 300415 itz % 4,317,903.00 0.68
15 600023 WreEH /) 4,190,421.67 0.66
16 600009 gL 4,146,865.84 0.65
17 601231 7D 4,079,076.64 0.64
18 601857 HH [ 7 9 3,804,464.40 0.60
19 600875 RITHA 3,737,716.33 0.59
20 603179 BRIy 3,505,379.92 0.55

e CSEANESED (BEEANBREERA)  “SZHEH0 (B2 EERN) 4% LS R 50

AT AN IR LS 3051, ANBREMIR AL 5 9

7.4.2 RHEH SHUE HHPIE ST 3E 2%BET 20 4 KRR B4

EHAL: NRMT

o B 4 B
¥ Ji ARG i ZE A4 PR AR R H S 7= A L
(%)
1 002310 RI7 AR 18,753,970.71 2.95
2 002450 AT Hr 9,609,482.43 1.51
3 300145 SRR 7,959,751.62 1.25
4 002384 7,465,978.33 1.18
5 600741 IR R 7,416,341.64 1.17
6 601288 LNV ERAT 7,309,620.00 1.15
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7 600109 [ £ kS5 6,548,524.64 1.03

002074 FEFF i 6,238,029.12 0.98
9 601398 TRERAT 6,237,207.90 0.98
10 601988 Hh [E AR AT 5,774,337.00 0.91
11 600377 TR IR 5,754,856.76 0.91
12 600009 gL 5,213,924.55 0.82
13 600867 BUARE 4,351,304.34 0.68
14 600548 R 3,978,409.97 0.63
15 000036 eI ds ik 3,262,019.00 0.51
16 601899 Henlk 3,172,379.97 0.50
17 002446 BRI A 3,151,958.63 0.50
18 603179 IR Ay 3,083,166.13 0.49
19 000018 PP A I, 3,055,799.00 0.48
20 600276 TE 5ty B2 24 3,038,348.64 0.48

TE: CRNEH (BERANBEREA") © SEH G (s HBRERION") #4532 A8 &8
(AT A afe LA RS B ) 351, AN BARAE 5 B -

7.4.3 TR RIRA BB SE H R RN B 80

A Nt
SEANEEERI A (A A 365,708,074.32
SEH R EERIRN (R3S A 359,454,273.21

o CRNBAD (HESBANBERRAT) o < GAT (T2 RO P45 S s A0
AT AN IR LRSS HORED 3051, ANBREAR A S T .

7.5 BIARE G BF O ROMFERAE
SHEUERLL: AR

o B B B B
Frg {525 i il ARME
B(%)
1 [ X fii 75 20,417,463.20 4.13
2 AT Y - -
3 LRz - -
Horp: BUORME &R - -
4 R4 44,335,639.00 8.97
5 A A i B 77 200,449,000.00 40.56
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6 AR 27,990,000.00 5.66
7 AR (AT AZ 57D 1,514,746.70 0.31
8 [ Ml A7 5 57,858,000.00 11.71
9 oAt -

10 | &it 352,564,848.90 71.34

7.6 AR A SCYME G S T E HBIONER R RO RT LA R R A
SHRLL: AR

b LA B P I
s GEsARE] 55 4 R BEK) nRNE
fEEEHI(%6)
16 5
1 111699446 | i 600,000 57,858,000.00 11.71
1T CD064
16 & TAHL
2 041664038 i 200,000 20,078,000.00 4.06
ik CP002
16 ?El I\
3 011698555 i 22 200,000 20,078,000.00 4.06
SCP003
16 \N1&
4 011698566 200,000 20,072,000.00 4.06
SCP003
16 b K5%
5 011698544 ALK 100,000 10,037,000.00 2.03
SCP002

7.7 BRI A SO E GRS T EHE BN T B SCRAIES R B R 4
AT AR IR ARFFAT 5™ SCRRIESR

7.8 REHREA RME HE ST HE AR NPT LA SRR R YA
AIEGAMR G WIRARFFAT SR -

7.9 FARIZA S E GBS T =138 IR/ HEFF BT LA BUE S 3 B 4
AIE G AR AR R FFATBGIE

7.10 REBARAESE T RIRRIERI B 5 0L
AT G AR AR R AT AR B

7.1 $RERARAEE S BB 1 B U 538 5 1H oL i 9
AT AR WA R R AT [ i 0 5
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ROE SR 0 5L G 2017 SR AR R

7.12 BBREESRERE

7.12.1 R A A e BB AT+ A4 B RAT BRI M R ST R A, s R
il H AT — A B ATTHETT. AT IEE .
7.12.2 4 0 A AR e e B B IR R4 BB SR R R e RI R A B I 52 P AN B 52

7.12.3 SR FAh & TR 7 B
A AR
s A SR
1 A7 H PRAE 109,814.71
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