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AT TBE [R] 5K - - - 4226922772 2,269,227.72
AT PN F M - - - - 294,897.20) 294,897.20)
NATFEE B - - - - 49,149.52 49,149.52
MAT S R 5% TR - - - - 0.00) 0.00
NATAZE 5 % H - - - - 206,355.41 206,355.41
A - - - - 0.00 0.00
AT F) S - - - - 0.00 0.00)
NS - - - - 0.00 0.00)
oA A7 £5 - - - - 129,783.88 129,783.88
Uikiigssan - - - 4 4,405,686.69  4,405,686.69
F R BBUR B | 28,999,872.15 - - 4 227,386,085.35 256,385,957.50)
FEER
20064£ 12 A 31| 3MHUA BMNAZEL1E| 1ES54E | sEUE AR it
H
idas
AT 23,025,343.72 - - - 41 23,025,343.72
s S 1,019,042.13 - - - 4 1,019,042.13
FHARES 113,847.69 - - - - 113,847.69
oML % - - - 4 176,190,061.52| 176,190,061.52
VLA PSS . - - - 4.874.26 4,874.26)
IS ER D R 825.05 - - - 102,729.19 103,554.24
B At 24,159,058.59 - - 4 176,297,664.97| 200,456,723.56
1453
NATIE ST F 2k - - - 4 454532993  4,545,329.93
AT IBE [R] 5K - - - - 49,866.19 49,866.19
AT BN F M - - - - 279,328.52) 279,328.52
MNATHEE B - - - - 46,554.76 46,554.76
NiATAE 5 % H - - - - 536,609.37 536,609.37
HoAh A7 5t - - - - 280,158.76 280,158.76,
AT - - - 4 5,737,847.53|  5,737,847.53
R R BUR B | 24,159,058.59 - - 4170,559,817.44| 194,718,876.03
T BN AARIES P R AR TEME, e BB E 20 E B R 2 335 O H 83031 H 34
& T3,

6.4.13.4.1.2 FIZR X RSP
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T 2017 5 6 H 30 H, AEGRFALZHIEGZFETE, FULHIaA AR SR F A & 58 1§
(PN AR

6.4.13.4.2 SN XU
AN ARG A2 48 4k T2 2 Se M 3R R I &9 & R ANV R AR B i e AL e sl i ARG« A FE 4
HIRTA %72 S B AN R it A, R T 3 K A XU

6.4.13.4.3 FAbM#E XK
AR AR RS 2 Fi 35 < BT < T R F 8 e B SR B 07t 2 R B T 3 R 2 MLV B A
(R T 37 ks R R AR B 1T R A S I UK o AR 2 B B IR 2528 5 BT b Tl SR AT IR R L i 3558 5
(RO SRS, PTG () FEA AR A% XU SRV - B AMIE S RAT A B 5 48 1 DL SR IR S T s,
BE SRR TUE S5 117 37 B A4 B ) 5 o

ARH e I B B AV E B A A R T, R <E LRSS, R A
TGO BURI T, G IESr IS AT IGO0, Ml 3 e B A A B RE s TR0 BANIE SR
RIEPE DT K T, PTG e RZE BB R A M AT 55 . AR GRS E BN E
WSS TSGR, W RNE B IR SR AHATIB AL, RIS B AT R
(RIS AU

AR el I B B AL (0 0 O PR LA A A% R AR S e PR TR AL 15 PP ISR B0 BE LU S D 2 4 7
(¥ 60%-95%, HARFPHETFFF. BAdy LA, BUE. B/ XRHEFS &M TR, BUERH
GG T HRE R 0-3%. BEAN, AT AL G BN AR H W AR 6 i R AT (RS A% S i M 42
SEWIE ] 2 e BT VEN BT K LR, 36 VaR(Value at Risk)$5FR S5 12 A< 3 <5 181 1 1)
TEAEANAR RS, B B R S b 50 JRURS: 1 AT BR R A2 ) o

6.4.13.4.3.1 FH AR X O
EHEAL NRTIT

AR EAEER
201746 H 30 H 2016 4£ 12 H 31 H
i H
i AR
AVIMIIRIE] VRN el
B FE L
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{8 EL 451 (%)
(%)

5L 5 M R B — SRR R 230,398,318.66 89.86 | 176,190,061.52 90.48
A Gy VEG Rt i — B e 1R
Ao MR — SRR
Ay
TA R 5™ — BUE B
FoAth
At 230,398,318.66 89.86 | 176,190,061.52 90.48

6.4.13.4.3.2 AR XU BRI BURE ST
15 % BRIPIR 300 FEE LA 1 HoAth T 3578 B R ERAAR

X R H 2 4 5 B 1
oM A (. NRTI0)
HH XU 2 & 1) AR ) PR S 4ERE R
AT
201746 A 30 H 2016 £ 12 A 31 H
LA 300 $5 %0 BT 5% g 1,321 HINL) 1,376
2.9 300 FRECRFE 5% B Z) 1,321 821 1,376

6.4.14 7 Bh T EAFA T 2 THRER T U R HAB S

(1) HEBL

MR B E B AR T 2016 4F 12 7 21 AU KM AL[2016]140 5 (ST HIwaar - f5i™
PR BEBIRS SEIEBBOR A KEHE: (1) <SRl A IR G 2B AR R ARl
i (7 7] PR B AR U B A ] ARl P Bl A ), AMEBORERL: (2) AR ANWANTES . fF
Foo B AR R R B A E2, s T ERMEmELL 3) wEMREELETK
ARIEEBNRAT 9, DABTE P i B BN ERNBIN . EIREURE 2016 4 5 H 1 HEEHAT

BeAt, MRAEAECER . B R BSS SR T 2017 4 1 H 6 HmAi KM AL[2017]12 5 (ST B i B
BURA R A 78 @ R0 K 2017 5 6 A 30 HMiAi FIABi[2017]56 5 (T BHE 7 b g (EAA <
R IE A BRE, SR B NS E TR R R R AR R BT e, & TR S i
FiJ7i%, A2 3% IMECR SNEE R . X B M AE 2018 £ 1 A 1 BTz & it A A R E i
RIFEAT N, RENIEFR, AP OO ERR), BB TE ™ W E BN LS H 6 i)
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B DB IR IR BB A 5 G A AR 55 A R A A L b U S5 RO AN 278 B

RIEF

(2) BRIBAERLAL, AT 7R H AR 60w B0 ] A0 At B 2T

7 HRAGHRE

7.1 IREEFHEHR

SRURAL: NIRRT

N EE- 9S8 gugt ] =

P | WH &R Bl (%)
1 ETE 4 230,398,318.66 88.35
Hre JRE 230,398,318.66 88.35
2 ] AT 7 43¢ - -
Hrr: fiigz - -
BE SCRRIESR - -
3 Dt ol kb gy - -
4 S AT SR - -
5 SEN IR 4 Rt 7= - -
Forre SR = R 1 SN GR  4 ] ]

Rl
6 BATAEF MG & & A 28,870,606.10 11.07
7 At 25 T 5% 1,522,719.43 0.58
8 it 260,791,644.19 100.00
7.2 MEBRBATWAARPBERTHE

R | ARME GE) 5’%3%[: *f‘ﬁt“ﬂ
A K R A vk - -
B P4 - -
bR 222,622,914.04 86.83
D B T RO P IR, - -
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es!

I - -

R el - -
LIRS K B AE ARl - -
EREpIE L@ - ]
F MR A AE B EOR IR S5 7,775,404.62 3.03
Sl ; ]
[ b= - ]
BTN 55 I o5l - -
FlEERE A A RS - ]
IR IR 28 38 it A B - -
JE RS ABHR A AR 55 - ]
HE - _
PAER S T A - )
SCA L A E R SR - ]

g - -
oE

T [ |1

—

—

wn |(m |0 |m |0 |z |2 | |R

it 230,398,318.66 89.86

7.3 FARIZA SAME b BeE T 8 IR BT R R A 48
SEEAL: NRTTT

7 R T
Fe | REAE Ji AR HE () ARME
(EERTEZS)

1 002466 RFFH 448,158 24,357,387.30 9.50
2 002456 KRFEG 1,338,722 24,324,578.74 9.49
3 300115 KB % 696,089 20,311,877.02 7.92
4 300136 E4EaE 504,386 20,185,527.72 7.87
5 002411 Wb RERS Ay 597,748 17,286,872.16 6.74
6 002236 KAERA 674,487 15,385,048.47 6.00
7 002635 ZIERHE 405,415 14,684,131.30 5.73
8 002008 N3 S 418,221 14,487,175.44 5.65
9 002460 b= i 195,400 9,037,250.00 3.52
10 600406 Ha, R Bt 440,100 7,767,765.00 3.03
11 603626 BIRRH 113,900 7,424,002.00 2.90
12 002572 RIET 176,035 7,217,435.00 2.82
13 000921 HERE 362,300 6,235,183.00 243
14 002120 FIE A 98,880 5,102,208.00 1.99
15 002415 T R A 157,935 5,101,300.50 1.99
16 603833 BRIR 5 & 34,400 3,779,184.00 1.47
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17 000820 5T RE 98,838 3,753,867.24 1.46
18 600884 A2y 223,070 3,673,962.90 1.43
19 300340 ARhE By 72,241 3,146,095.55 1.23
20 002035 R Ry 125,341 3,033,252.20 1.18
21 002384 Rk 112,200 2,771,340.00 1.08
22 002019 LR 2 136,732 2,280,689.76 0.89
23 300118 KITHF 155,300 2,181,965.00 0.85
24 002383 B AL 104,268 1,633,879.56 0.64
25 300450 S TR e 24,800 1,283,896.00 0.50
26 002475 LG 41,161 1,203,547.64 0.47
27 600104 R 30,125 935,381.25 0.36
28 603008 A 43,900 781,859.00 0.30
29 002859 HERHE 6,666 486,618.00 0.19
30 002860 AR 7,980 390,222.00 0.15
31 300666 MRS 2,276 43,448.84 0.02
32 002879 KAk 1,313 23,660.26 0.01
33 002881 EMR e 989 22,608.54 0.01
34 002882 & 2,966 18,389.20 0.01
35 300669 T AR 841 14,650.22 0.01
36 300670 M e 1,259 13,760.87 0.01
37 300672 I RHU 1,257 10,659.36 0.00
38 300671 BT 942 7,639.62 0.00

7.4 MEBINBRERFHEWE RS
7.4.1 BTG HHE 0 S H =15 E 2%EET 20 & KR H
SREAL NRTIT

o BT 4
F5 Ji AR Ji A4 R A R ENEH P L
(%)
1 002466 RIFFH 21,660,638.78 11.12
2 002236 KA A7 17,147,059.00 8.81
3 002475 S 12,751,168.12 6.55
4 002709 RIGH KL 11,236,328.56 5.77
5 002635 ZIERHE 11,226,687.24 5.77
6 300136 G4EiEME 9,863,241.78 5.07
7 600884 A 8,614,660.68 4.42
8 300072 —RIR 7,930,409.97 4.07
9 600406 FH, i Fif 7,874,775.59 4.04
10 002460 ErgzLin 7,662,217.00 3.94
11 600966 4tk 6,764,700.00 3.47
12 002415 T e A 6,747,845.50 3.47
13 000725 HARTTA 6,646,297.00 3.41
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14 300340 AbE By 6,547,120.68 3.36
15 002045 55 R 6,396,575.71 3.29
16 603626 B FHE 6,384,779.00 3.28
17 600196 HERZ 6,367,934.80 3.27
18 000921 HERE 6,261,732.77 3.22
19 000898 BNy 5,620,562.92 2.89
20 000423 ZR B o] 12 5,603,320.00 2.88
21 002407 ZW% 5,112,923.04 2.63
22 002120 FRIE A 4,996,742.58 2.57
23 002008 N3 4,775,808.00 245
24 000538 =AY 4,516,427.88 2.32
25 601600 o E 4,142,673.00 2.13
26 000820 5 TRE 3,969,637.14 2.04
27 600567 Ll 4R 3,917,267.00 2.01

TE: CRNGH (BERANBEREA") © SEHEH (s BRI #4532 il As &8

AT AN AR LRSS B 3051, ANBREARAS S 9 .

7.4.2 RUFSEH B8 RIS T A 2% 20 AR
SEEAL: AR

o B L 4
e Ji ARG JI AR PN I A L
(%)
1 002475 DAY RS 13,223,209.59 6.79
2 002709 RIGH KL 9,598,989.31 4.93
3 002043 REE 8,088,906.61 4.15
4 300072 R 7,713,067.87 3.96
5 600966 4k 7,286,248.86 3.74
6 603808 B/ Ak 7,011,454.55 3.60
7 600196 SRR 6,752,431.91 3.47
8 000725 WART A 6,661,993.61 3.42
9 000980 A SRS 6,211,026.39 3.19
10 000423 ZR B 8o 1 6,003,499.84 3.08
11 002407 ZW% 5,960,306.72 3.06
12 002045 R 5,863,179.93 3.01
13 000709 T A 5,814,993.37 2.99
14 600884 A2y 5,805,609.17 2.98
15 002127 R LR 5,787,991.72 2.97
16 601699 i 7SN 5,777,577.84 2.97
17 000898 BN A 5,773,458.96 2.97
18 300136 EYEdE 5,633,474.87 2.89
19 000630 kA 5,472,965.10 2.81
20 600104 IREEH 5,400,861.44 2.77
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21 601997 STFHARAT 5,352,533.31 2.75
22 600019 A 5,227,309.61 2.68
23 600362 TL PG 5,144,195.41 2.64
24 300068 AR IR 5,113,607.85 2.63
25 000937 FHREIR 5,040,133.49 2.59
26 000060 W g I8 R 4,982,954.95 2.56
27 002648 TEA 4,819,266.41 2.47
28 000878 = F A 4,767,773.28 245
29 600497 th 7 L5 4,737,891.95 2.43
30 600782 SET A 4,721,766.82 2.42
31 002236 KAENA 4,569,829.74 2.35
32 002640 el 4,389,229.86 2.25
33 300014 o4 Re 4,323,417.56 2.22
34 000538 =AY 4,247,845.94 2.18
35 601600 Hh [ £ 4,038,958.00 2.07

TE: SEAEHT (BERABERRAT) | “SEHEHT (SRR I35 RS s & 4
(HAC AN R LLSCZ B ) 151, A REAHRAL 5 e H .

7.4.3 SENBER B RAS 0 RS2 B ER WO AR

Sief. NRMt
SENEERI A (A R 295,979,413.99
SEH R EERRON (38 R 290,592,473.78

T CSRANEH (BERANBREREA") « SEHEHr (s BRI $4% K32 liAs 48
AT AN IR LRSS HORD 351, ANBREAIR A S 9 .

7.5 BIARE BT EF T REOMFRRAE
A GAR T RARFFA 557

7.6 ARG A SEYME G S T E HBIONER R RT T8 R R R
AFEEAMR T WRARFFA 557

7.7 BRI A RAE GBS T B BN RIFTE R SORRES 3 A 4
I G AR IR ARFFA B SRR SR«

7.8 WEMIRIE A SHME G E ST E H IR/ N BT T4 Bt R 3 A 4
ARG EWIRARFFA LS
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7.9 BIARE A SRME G E ST EHE IR/ T HT T BUIE R R A
AFE G AR R R FFABGLE

7.10 REBIRAESE BRI 5 F 0L
7.10.1 R E AR AT BB BB AR Bk o 4 2 B 40

A EAM T WIRARFFA AR L.

7.10.2 AESHBBHRHI K REBOR
ARSI ARG IR AR A B0

7.1 EARAE S BN B 5 E L i
7011 FREIIARAEE S 0 B 30 Sk 4 2 B 41
AFE G AR WIRAR R B G52

7.12 BHEAEMERE

7.12.1 H 5 WA AR AR B R T 44 UESR K R AT AR ARG DU I 0 I SL R A, sRAERS
Gl H AT — A Z B AT TSI .

7.12.2 WA BTN AR 4 B R T T 44 I SV R R A DR () 6 PR S

7.12.3 HAR HAd 2 I 5 7 A

A AR

75 L4 FK G

1 7 ORI 78,388.50

2 JSEYSCIE 717 Sk

3 N2

4 IVl Eil)s) 4,531.62

5 2 WA H IR 1,439,799.31

6 Hofth 2SR

7 e 2

8 HoAt

9 Hit 1,522,719.43

7.12.4 BIRFFH KA TH B K0 T #e B35 A E
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ROE SR 0 5L G 2017 SR AR R

AT AR IR AR R AT b T F B K w] 34 5%

7.12.5 FARAT 4 BER AR FE IS 2 FR 15 B0 K i B

ASF AR A AR AT+ 42 B T ARAFAE AU B2 PR o

7.12.6 BRA SR G MR HAD ST HR )
P& IR, B G B A S A AT R AR R 22

8 E&EMBFHFANMSE

8.1 HIRESHBRA N BEFANGH

B f

RN EO™)

F NG

JUEIRFAT (5

PUB B

A

W

B A

FEAT 13 801

M L

R

R AL

1

8,215

16,864.31

0.00%

138,540,303.35

100.00%

8.2 HIRESEEAKMWA RIFHEESHIF R

T H

R a4 () i

s

11

\

{13
N

=)

ey L 51

[

A s YN N YN R

259,750.05

0.1875%

8.3 HIARESEEARMLA BIFEARFFEAE S AP E X A HF L

T H

FAA 2 AU R BRI E (56

AT FPEBN G FE SR B
WEFCERT 19 Sr NFRFA AT

10~50

ARG L AR &

0
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T RER IR 30 TR A BN BT 4 2017 4E 2 E

9 FBREEHFERS

Hfr: A
BeERAME (201343 H 6 H) JEE M #a4 1,576,890,025.32
AH A BRI Jk 4y 200 A A 129,913,638.29
A AT 4 HR ) 4 i 40,509,949.56
s ASAR T A 4 e R [ 43 240 31,883,284.50
KA R SR AR B A -
A A A A JH 4y 00 A 138,540,303.35

10 EXFEHER

10.1 EEHTFA AR SRR
T N T AR AT N R 2 PR

102 ZEEFHEAN, ZEREANLTNESTERNINERAFLZS)
EEHA:

FEGFEE N

o
103 BRESEEAN, EE&EMF=. EBESFEEWEIFA

WIS M=, S R
10.4 EGEHFIEHKE

45 00 P TG e 4 5 SRS 1) 5
10.5 #EHA KBS THTHS FriE oL

AR, AEE oA R A S5O Ay R T 2 T 25 T e A 1
10.6 EEA. fHEALKERREEN R ZEEALTTFHM

AW, EHAL SEEARZHEEST, TPREIEEA, T8 AN @B TN ZHEE
10.7 FEEHESFAFR 5 BITHA R HR
10.7.1 HEH RIS A R 57 BT AT BEE SR KRS AHE R

EHELL: NR T

Z 5 e JS SCAHZ S5 1 AR 4

57 T 4 FR -
AEEH | e | prewm | msmm B | e
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o TERAE A & REK

A L EL A3l
RS 1 1,807,240.80 0.31% 1,683.32 0.31% | -
HERINIE SR 1 54,335,378.45 9.30% 50,603.98 9.30% | -
RNRAESF 1 257,909,627.91 |  44.15% 240,191.09 |  44.15% | -
FRESR 1 44,774,987.08 7.67% 41,698.47 7.67% | -
HRIES 2 225,302,858.29 |  38.57% 209,822.79 | 38.57% | -

T 1 B EiEmim e R, PNk T EREZR S0 A8 A IR VTR 2 mICBURIEE 2
20T BRI HYIYIA] A P 27 s R CHH FRIE 25 405 5 XU 32 < J R A1 7 o
2. Aoy BT R bR -
1) BT 55 R
2) WSRO RUF, 2 E AT AR
3) WHREBEAITE . A% B i 4 i) A Pl
4) BB TR R, e R IEINGEAE, 28 5 Bt & ARSI AT IE SR 28 5 (1 5 22,
I RE AL S PR AL AT 5 B R SS
5) Wk TESE SR AT [ € (W TR AT G TTRT SN 53, RE AT . S L At O A S G R AU
2ot ATWAFIL . W R BT R TR KR BRI B R GS
3. 5 BICHIE PR -
D AEEEEHNE AT HIUH R MKIESZ 5 50 I FEARAEXT 5 &) H T e 77 7
BEATVPAL, B2 1 A 5 BT S T
2) AREEHANSHFHBITZ S PTG IFEMEEITEA .
4. AR AL GFIE AL 1A, IR AL

10.7.2 ZEHAIESF AR A 5 B Iu#AT AMIESF S K 1H

EHEAL: NRMT

555 % 5 WERE 5
2431 24351 o
515 4T
RAEH | BHOCE | REeE | RkE | REeE | iRk
Wl Wl Wl
PRI : : - : -
R - - - : i
RIRUEF - - - - -
RIS : : : : : :
RIS : : : - i :
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10.8 LA EAHEH
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o ) U FEHR) A (e EES H
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11 B SR EEER
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12 HFEXHEF

121 FEXHHEF
1. RS St AR AR ik 30 YR BUUE SR 43 0 S 4 Y T K SO
2. (EFRPEERE L 30 IRA BUF SRR RS IS A )
3. (AR BRI 30 VR A BUEF R RS FEE
4. (P EERR I 4 AT PR F] I R £l 45 T ) s
5. BRGNS TR B PR
6. FEETEE NS5 SR AL ATE LU

12.2 FEiHh S
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12.3 BEHHFR
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