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ELY RSB AR ENENL, P BEEE BRI ARG U -

ARHE G I GG B ANTESE 5y BT R B By % T (M ASARBLHEAT T 783 VP A . ARIE G (M 4RAT A7 3017
BHEATE G MFCE AT h BEARAT, SHATHEIHIE A E K. ARIEETERL S Tt iT 22 5
Arh [EIE S B0 45 R IR TR A 7] 58 % T 58 BUIE 3 S ORI 0 B, B2 AR T R PEAR /s 78
SRAT 1) [ED b T 3 AT 58 5 1T 359568 52 59 6 T HEAT A5 FH VR A 5 2358 0 77 24T R A1) LA i AR RS2 7 455
FH R

B4 I G R BN T P R BRI e 8 I S A R B R S R AT
NIOAE P A, HE o B AR 58 MBS R . F 2017 4F 12 H 31 H, ARG R A (5 A
J7(2016 4 12 H 31 H: AF:&RFFAEHEGIF).
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7.4.13.3 WX

TR A A2 H e < 7E JEAT 5 < A A5 O 14 S5 I 38 B B8 B A BRI KUK . A6 B v 3 TR A
By —J7 IR B TS AR N\ AT BE I 2RI B A (RS, 53— 7 R B T3t i it
R 5 T 3 AN R T ot SR 6 78 S0 R e 55 R 458 % 4 o i DG V2 7 T 47 thy B J) 2208 s s 0 DA BRI
F& AR I o

St AT SR [ W 4 A AR B I U, A e i ) e 0 N\ A3 X A ) R DU S [ 195 50 0 47 7 %5
WP IR AN ME R R, (RIS RO A S I FI ISk~ 52 AHITES . AR 4 R 445 1 AFE
FES GBI T BB IEI K, 2458 FE AR B0 TRE B F R g b 3y =X, o B P T A e [ A
R T RURE, R IE & R AR 3

T 2017 4F 12 3 31 H, AKE G BrRSH 1 43 S ah 65 11 5 2 2058 2 H #2208 — A 3 BL BN
B, T[R4 0 AU E (TR A28 e B H BN THE, DR K T AR AR A AR AT LI & 20 513

Pl

7.4.13.3.1 R H AT S A FE IR SN XURL 2

RIEG RS NI SIE R R P b 3 IR (AP SRR A B H B S ISR #INE) J (A
TEEARTIT IO TR 45 53 H G s PE KUK BERIE D(H 2017 4 10 H 1 H A7) 0200 1 B R ) Ak
SALE B ROV I AR HEAT R, G T R KU B T I AT S A S RO AR,
52 BRI Py 5 % ot P B 091 A B 2 4 1 R T ) P AR SRS 0 (0 27 A T b 5 A B P b R A 45 45 ) s 0 A
AT

Bt
i
B
e
=
%

KA FRAT ISR AL I G B E ) 10%, HAEE 5 AL G 4k
I EIEFFRAT — HK AR AT HIE A ZIESR ) 10%. Adke5hAKEE
3

SEHNEH R
2k < BN AR B R AR G e 3R AR — X BT A R R AT AT B R AR % BT 4w
FIIE B 15%, AJEe S AR SR e NG AR A S A — K LT AR AT
FIURIBBCEE, AT T R TR IE B 30%.

ARSI T RRIE SR EIFEUE SRS 5 A By 873 ik 4 B3 7 I A I 52 BR AN RE ) AR RIS 05 L

P 7.4.120 BEhb, A mOE I I (B0 Gk 51 5 AU AR BT e MR A PERE R, e B R—
fEeAN I B R AT R BB I A SO . AR TSR T sk 2 IR M i e & vH A i
SV HPER 15%. ASE KIS BN H S5 7 A TAE H A 2258 1 Al A28
P ELREAT S PP A SIS, W ORAE: A 1 IRE (] B AN 7 A AR B TR 7 (1 T A2 Bl
1B
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I, AL Gk S BN & B Bl WA 5 K B 0 52 5 0 TSR, R 5E
JEXHAZ 5y 5t F I 55RO AT BT RATH /KPS T e BN R PUR B 5 EANE 2, DL
XA RV FRIAZ 5y 5ok T S AE 5 0 L A B O BEAT 20 25 U S50 Tt ™ e A B I e S8 [ 52 5 PR 3
PR FIAE Gy % T AR o Ak, AR T 4 10 5 4 BN T 7 308 [ D 52 5 O A ot 5 B - AR o 41
fib PR 5% SO B 52 A R KOs R I 49 et ) XU IR B0 5 B AR 50 DURA R B i 42 2 Fe A (i B A2
W FFAESAFSRUETR BE 7 i L P EIEE 2 )€ ) H A AR D83 5 06 FOT RS R 22 5y i, vl %
ST A B B SR A < A TR 20 R BBV B IR — B
LR e LR & TR AP ARFR ) M I 45 2R S sl 1 XU B T ) St AR A AR o A AL Sl
PRI 0 R4 o

=z

7.4.13.4 TG RK
T3 R A2 F8 2 4 ke 4 8 T 2 1A Se M B BRI 4 & [ BT A 7337 25 200 4% TR 25 119 AR B i
KA AN X, LSRRG . A XU A A A7 XU o

7.4.13.4.1 R

R 0 PR 2 i e L (8 24 S0 B B e B 52 T 37 A SR ALl i A A Bl ) A o R R Uk
<l TR T SR AR T S A SOAE T B AR AR, H rh R R S ik TR T e
AT S S0 18 45 ARORR A T 37 0] 2R e A7 B X AR ORI g 2 i 14 XU

A 4 P e 4 BN G JYDOXH AN 2 < T o PO AR SR AU PR B 1 EAT A%, R I IR R AL B A
R TR R R R R AT B

ASFE BT BORARI R R B MR BT ATHE, BRI G M 2 B s sh Bl E
FEEAEARAKREEE EAST T TR R AR . AT G IR R GUBE B E 2O BT AR S5

B

e
#

7.4.13.4.1.1 FIZRRK RO

fr: NRMo
AR
2017 &£ 12 A 31 1A 1-5 4f 54l E AtE &1t
H
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%
AT 38,164,548.26 - 38,164,548.26
i K S 720,287.78 4 720,287.78
1 HARIES 101,798.68 4 101,798.68
. e 186,329,924.7
B R et - 186,329,924.71 L
SENIR B Rl
F
MRGIEFRTE K - 112,460.55  112,460.55
SRR - 8,427.75 8,427.75
INELgil - - -
AL ER D R 200.00 220,724.80  220,924.80
HoAth 75 7= - - -
R At 38,986,834.72 186,671,537.81| 225,658,372.5
3
1 £t
AT e A1) 3K - 473,274.020  473,274.02
MATHE BN FR M - 284,098.37|  284,098.37,
NATFEE B - 47,349.74 47,349.74
NATAZE 5 % - 354,182.34  354,182.34
MATF]E, - - -
HoAth A7 45 - 120,473.73|  120,473.73
UikTiPSeay - 1,279,378.20 1,279,378.20
| 2R ok 11 38,986,834.72 185,392,159.61| 224,378,994.3
3
LEER
2016 4£ 12 A 31 14D 1-5 4¢ 5%k At E At
H
%
AT 19,732,238.85 4 19,732,238.85
i R S 196,363.37 4 196,363.37
AR S 48,911.51 - 48,911.51
T o a g re - 81,292,378.71 81,292,378.71
MIRCF] R, - 3,964.30 3,964.30
I IR R A 3K - 333,635.57| 333,635.57
MR 775 S K - 3,344,585.64 3,344,585.64
BErE AT 19,977,513.73 84,974,564.22| 104,952,077.9
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5
1 £t
S H (9] ) 4 ik %
FEEK
MNATIEF TG H 2K - -
A I [ 2 5,178,145.01 5,178,145.01,
A A N i T 126,968.39 126,968.39
NATHEE B 21,161.41 21,161.41]
MAT Y R 5% B - -
NiATAZ 5 % 130,245.37 130,245.37
A R B - -
oAt A7 £5 60,178.55 60,178.55
Uikiigssan 5,516,698.73 5,516,698.73
3 AR B 1 19,977,513.73 79,457,865.49 99,435,379.22

T R FRAARSE GG KA IAE, %A 2 0E A 3 FHE A H s3] H 2

REFLTRK.

7.4.13.4.1.2 F| 2 AR R ABURR A AT

T 2017 12 A 31 H, ARERFFALHMERTFIK

AR F A B 4 0P 1HE JC B RS2 (2016 4 12 A 31 H: ).

7.4.13.4.2 AMC A

NI IR 2 Fig < TR AR 2 Fe (i BOR SR Bt B R ANV A AR 3l i A 2 B sl ) AU

IR Bt 7 A AN R

7.4.13.4.3 FARAMHE R
FC A A ARG 6 5k < TR < kR P 2 SR A (i BOR R B e B A B Tl 37 R A AN 26 LUk

(T 37477 W R 3R AR Bl T A A 9 30 1 XU o

PRI T R AN XS o

5 75(2016 4 12 H 31 H: [A), iz FIz

AEESE

NI G BB TR A 5 BT b iy BARAT 18] [ 352 5

PRI ZE AT 25, P I h F) JARAN s IXURL SRV T B AMUE 23 R AT 4K B B 2B A DL BURr R S AR 5

BERIE IR T 32 B AR BN (K2 o

AH G MR A @A E BB A G R RE T, RA<E B R RSk, @ s
TGO BURI M, S8R Tipia TG oL, S 5877 Bl B R AL a A kg s I8 B AMIE SR
I kAT B e B A, IEFEAT G 2 B R 20 Y0 B SR B dh M AT 4 . AR e RS E B NE
WSS RSB AL, Mg, B E . SRASHTRIE, RESN A REKRE
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RIS IR o
NI il BB AL 1) 3 PG R AR A AN A RS, . AR 1 B8 ISR B I EL AR T 2R 4 BE

71 80%, BT (FEg ) FE i A PR A2 i AUIE SR B o AR B e B A LB AT 80%:
TG H HAAEFNBR BRI B & A RN 5 PRAE A B PR AME T2 8 537 19{E 5% 3L
SHE HAE—FE AN MBURGF. IAh, ARSI S8 BN H X ASE &P IR0 ks S8
s, s 2 A BT i R e AT R EE LA VaR(Value at Risk) i brai RMNA A 4

T W FRIPEE CE AN A URSE, RIS T SR o RS 3R 4T BR B A28 o

7.4.13.4.3.1 HAhfrk X0

SRR NIRRT

ZINCER S LR
2017 4F 12 A 31 H 2016 4F 12 A 31 H
T H
o 3 G R PR 7 3 T P
nRE AR E
fE LB (%) fE LB (%)
186,329,924
T o M a B — R 83.04 | 81,292,378.71 81.75
71
BV et i R 5
TotEmMErs — e B
%"
A A R gE 7= — BUIE R B2
186,329,924
ann 83.04 | 81,292,378.71 81.75
71

7.4.13.4.3.2 FoAhA#E XU FR SRR BT

5873 B B T IE A AL 22 S PR B b B A AN AR
X e R H 34 v = i E )
oM & (A ANRMIT)
FH A AR & ) AR B AHIE AR
I 2017 4E 12 A 31 [ 2016 /£ 12 A 31 [
‘ ST
EE‘E:Z /%iik"ﬁ w #a N4 10,847,852.72 # N 5,318,885.12
0
‘ ST
igi /%iik’”‘ LE Y2 10,847,852.72 J/b %) 5.318,885.12
7% 5%
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7.4.14 HEITHEBMMT S THRR T E U B IR
(1) ~feiriE

Sl TR A SN ETRIITE
A FETELIRTUR IR, B A SR E T E R 5 B 2R SR A E TR 1 A

JRIRRGE -

BB MR B G TE ER TT3 ERZ B AR
BRI BRER RN B MR B B0 i LR R R PO R R R AL
=R AHSRER P B B AN AT I A

FELEIM LA M E TR I 4l T A

F )RR ER T B el

T 2017 42 12 A 31 H, AEEEFA MLLA M THE H AR N 8 &5 1 S = b g T
B B IRIAREY 177,903,040.85 JT, J& T2 ZEXIMARANY 8,426,883.86 i, TR T =JE K
AH(2016 £F 12 A 31 H: #5—/27k 75,040,309.58 ¢, % ~JZIX 6,252,069.13 7¢, TE T =JZ KK

AR -

XS ERT IR = R IR ) B R A2 2
ANFE A e b P AT BRI S5 AT (0 DALY Se BV R e TR K 2 Se (B R OR R A R
KRAZZN

=R SO E AR BN A AL 5 55
T

ERFLEHIDAA SR E TR S T A
T 2017 412 A 31 H, RS R FFHAERFL A LA e E o &/ 4l 5= (2016 45 12 A 31 H:
).

AU SHHME T R SR T A
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AL SEUHME T B Rl B A 4 5 32 B M SGROUM EL Al i f 5t KBS 2 fe i
EMHZEIR N

()M {E B

RV BEE . EFFS AT 2016 4 12 5 21 B M H1[2016]140 5 (¢ T B Sl 55t
PR BRSSO AN RE, B Is B R T R A RS E R BT
LB W E AR E BB .

MRS . E B )R T 2017 4F 6 H 30 HAA I Fi[2017]56 5 (KT B & i EAL
ARIEEGERD BRUE, BESWE NG E GE i i R AR R E R STy, B PR
GBI, I 3% RIS RGN R . X BHE e 2018 4 1 H 1 H iz & AR ok AR
ERRAT N, REGGVIGEBR, AHHN: CHNEBIR, COBEN G E ™ e ALLEH
P 18 A3 S 0 200 KRk

AN, WEGE. BB mT 2017 4 12 H 25 HA I FL[2017]90 5 (9T AN [ & %7~
AT BN S (BB R ) X S S A ELNE 2018 4F 1 H 1 HEZIE S B 7= R gt r by
BRSSO BIER oy 4 R o A L M 55 BB B AR S i HE R RE

RTINS N AR S 2 2017 4F 12 H 31 H W SRGUAN 2017 AEFELE AR TERE I o

(B)Fr A SCMEANHME RS, #E B DTk H A SE ST 7 B 1 3 A = L T

8 HRAGHRE

8.1 MIRESHASHENR
G NIRRT

J¥5 it H &R G BT (%)
1 &L ay 186,329,924.71 82.57
Hodpe R 186,329,924.71 82.57

2 Bein
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3 [ T U ZR IR - -
;E'\:EF‘: 1)'13’? - -
B FRIE S - -
4 BE R - -
5 ST AR R - -
6 SENIE A i P - -
Horpr: S = B A R 2N R
E LR
RAITH MG B &6
7 i 38,884,836.04 17.23
it
8 HoAs 8- 15 %5 = 443,611.78 0.20
9 &1t 225,658,372.53 100.00
8.2 HIKEAT R ERFHE
SHHAL. NRMIT
B b & T P v E L A
R b5 N RE
(%)
A N N |4 - .
B KA 11,679,232.00 5.21
C il i b 116,648,328.61 51.99
5 CENA I N /e W) b
DAY 16,143.20 0.01
E AR - .
F HEMmEE . .
G palibex TN eyl a4 5,092,735.56 297
H {45 Fr ol ) .
| = EAE . A AR B AR R
e\l 34,112.55 0.02
J | ik 33,568,683.67 14.96
K| Gtk 19,258,365.92 8.58
L AH BT AR 55 AR 55l ) )
M BT TR F AR 55\ ) .
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N | KR BREERIA L F 32,323.20 001
O | HRRS . BEAHAb RS ] ]
P |#AE ) ]
Q | BAMASTAE - -
R AL AR E AR R . .
S o . -

it 186,329,924.71 83.04

8.3 HIRAE A SMME 5 E S 7= E LU K /NHE R I BT A B 3R A 4

SRURAL: NIRRT

i B 4 T i
g | REAE Ji SR A PR (k) ARME
B LA (%)
1 002050 —AeEE 813,700 14,923,258.00 6.65
2 600519 HINFE 19,448 13,564,785.52 6.05
3 600887 PRI A 415,118 13,362,648.42 5.96
4 601601 Hh [ K AR 240,000 9,940,800.00 4.43
5 600028 W E A1 1,518,400 9,307,792.00 4.15
6 600030 A E RS 470,145 8,509,624.50 3.79
7 600036 AR ERAT 284,012 8,242,028.24 3.67
8 601155 B 261,071 7,649,380.30 341
9 002092 WAk 505,379 6,726,594.49 3.00
10 000002 JiELA 199,552 6,198,085.12 2.76
11 600216 AT EZ 447568 6,015,313.92 2.68
12 600104 HIREEH 180,260 5,775,530.40 2.57
13 000823 e T 418,542 5,671,244.10 2.53
14 000858 TR 70,000 5,591,600.00 2.49
15 000006 HIR A 549,330 5,410,900.50 2.41
16 601766 Hp [ v 4 436,500 5,286,015.00 2.36
17 601111 F ] [ A 411,915 5,074,792.80 2.26
18 300398 KA R 227,423 4,809,996.45 2.14
19 600782 SETAM R A 703,061 4,626,141.38 2.06
20 000932 *QT 135 540,000 4,379,400.00 1.95
21 000596 Ll el 62,767 4,121,908.89 1.84
22 601288 FAMVARST 934,771 3,580,172.93 1.60
23 600438 T8 A 287,900 3,486,469.00 1.55
24 601952 HELR 241,600 3,413,808.00 1.52
25 000921 HERE 239,200 3,329,664.00 1.48
26 000725 HAETT A 571,818 3,310,826.22 1.48
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27 601318 Hh [ 22 47,100 3,296,058.00 1.47
28 600362 TLVE4RY, 121,400 2,448,638.00 1.09
29 601168 [LE 4 289,200 2,371,440.00 1.06
30 600529 LR 2535 100,800 2,233,728.00 1.00
31 601600 [ £5 L 250,600 1,671,502.00 0.74
32 300713 o] Kty 7,008 524,688.96 0.23
33 002892 BHIR 11,000 353,760.00 0.16
34 002860 IR 7,980 317,524.20 0.14
35 002916 R T FLiG 3,068 267,621.64 0.12
36 002920 TE IRV 4,569 178,784.97 0.08
37 300735 JealEH 3,764 54,163.96 0.02
38 002915 TR A 1,085 38,181.15 0.02
39 603477 PR A 1,955 37,027.70 0.02
40 300730 BHaIME B 821 34,112.55 0.02
41 300664 S 8 2R LR 3,640 32,323.20 0.01
42 002919 4 AR 821 28,948.46 0.01
43 002922 KR 1,245 22,248.15 0.01
44 603161 Bheds ik 1,239 20,753.25 0.01
45 603283 FENE ety 1,349 19,614.46 0.01
46 603329 i A 1,182 17,942.76 0.01
47 002923 Ty 954 16,227.54 0.01
48 603080 HrEE KB 1,187 16,143.20 0.01
49 300684 AR 827 11,528.38 0.01
50 603655 BT AR 880 8,184.00 0.00

8.4 MEMABEB R ASHIE AR

8.4.1 RiHTN S H IR B H 2% BRAT 20 44 IR A 40

SHERA: AR

o IR 4 BT A
5 i AR JiE ZE A4 FK PN AN
et (%)

1 600030 S IES: 24,091,417.00 24.23
2 600782 SETAM I A 17,995,375.74 18.10
3 601288 FAMVARST 16,563,950.12 16.66
4 601155 B 14,059,338.85 14.14
5 601601 Hh [ K PR 13,577,572.16 13.65
6 000002 JikkA 13,571,746.00 13.65
7 600104 R AEH] 13,501,152.00 13.58
8 600887 PRI 7 13,150,433.00 13.23
9 000651 & 7 HLA% 12,894,756.18 12.97
10 002008 KIEEE 12,767,977.90 12.84
11 002466 RFFH, 12,676,115.30 12.75
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002050 =1 12,415,833.00 12.49
601328 CIERAT 12,041,269.00 12.11
000568 FMEE 10,921,978.44 10.98
002138 2% H 5 10,902,277.00 10.96
600519 pivliEae 10,808,996.40 10.87
000823 R T 10,727,947.45 10.79
002636 L EA 10,301,004.94 10.36
600036 AR ARAT 9,815,141.50 9.87
000928 R [ Br 9,548,716.65 9.60
600340 5 SEAR 9,520,987.00 9.58
600048 LRF b = 9,344,973.00 9.40
601398 TRHRAT 9,253,872.00 9.31
600028 [ A 9,069,304.00 9.12
002463 akisN g/ 9,016,772.30 9.07
000983 [LIIPCAEEN 8,974,416.06 9.03
002092 WAk 8,746,261.00 8.80
601788 HKES 8,644,218.00 8.69
600266 et 8,507,113.90 8.56
002108 WM B ER 8,365,947.16 8.41
000932 *ST #3% 8,189,685.00 8.24
600643 % A 8,152,268.74 8.20
600216 AN Y] 7,724,464.00 7.77
002332 i1 24 7,676,150.29 7.72
603328 RTLN 7,462,177.60 7.50
000789 JiEFH 7,360,865.00 7.40
000725 HARTT A 7,312,733.00 7.35
601939 HBRARAT 7,304,333.00 7.35
000921 HERE 7,213,071.83 7.25
000596 H TN 7,193,731.00 7.23
600516 T RIRE 6,929,312.00 6.97
002573 BRI 6,713,216.00 6.75
600837 B UE SR 6,635,067.80 6.67
002288 HBER 6,369,675.00 6.41
300476 W R 6,323,566.56 6.36
000776 I RAESF 6,318,153.49 6.35
600183 A i B 6,290,440.05 6.33
300398 KR 6,254,144.30 6.29
002185 HRFHE 6,202,990.00 6.24
000858 TR 5,972,101.00 6.01
601699 i 7S NI 5,969,746.61 6.00
300156 SN S 5,888,141.66 5.92
600664 W& 2 Ay 5,880,004.00 5.91
603588 = RE R 5,720,719.00 5.75
601111 H ] [ i 5,578,893.00 5.61
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002508 AR 5,444,735.00 5.48
600390 Ll 5,229,877.92 5.26
600110 R Ay 5,119,362.00 5.15
002396 A 4,980,816.42 5.01
601766 Hh [ 4 4,944,609.00 4.97
600801 3K 4,911,814.85 4.94
600219 [EIE:EN4 4,895,072.00 4.92
600507 J7 REF 4,797,496.00 4.82
300059 KT E 4,732,106.08 4.76
000006 IR A 4,709,769.49 4.74
000910 K E5 4,543,242.00 457
002563 AR it 4,346,205.00 4.37
600398 W2 K 4,127,480.01 4.15
000937 FHREIR 4,073,470.00 4.10
600584 KRS 3,976,096.96 4.00
600366 TR 3,931,123.00 3.95
600068 B U 3,788,824.00 3.81
601952 HEREK 3,755,405.00 3.78
600570 E A B 3,719,051.00 3.74
000709 TN Ay 3,718,235.00 3.74
601375 Hh iR IE S 3,687,356.00 3.71
300033 [F] 48T 3,670,964.00 3.69
002475 SR 5 3,609,688.00 3.63
601233 AR & JE £ 3,566,613.00 3.59
600231 BN 3,504,249.11 3.52
601318 Hh S22 3,364,684.00 3.38
000065 677 [ fm 3,349,929.27 3.37
000636 AR 3,344,192.29 3.36
000830 i 3,336,688.00 3.36
600691 FH A A T 3,308,433.00 3.33
002250 PR B 3,275,188.00 3.29
601390 Hh [ gk 3,257,007.00 3.28
300115 KRR % 3,172,106.06 3.19
600166 RS 3,060,019.00 3.08
600711 2R N 2,851,058.00 2.87
600438 T8 A 2,799,561.00 2.82
002321 ekl 2,760,114.83 2.78
601668 Hh [ 2,751,844.00 2.77
002083 2 H A 2,692,626.00 2.71
600060 TS R 2,556,472.00 2.57
600893 Wik zh 1 2,474,440.00 2.49
300054 e 2,406,674.00 2.42
603877 KFL 2,263,097.00 2.28
600362 TLPE4RY 2,256,793.00 2.27
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100 601168 (LR 24 2,248,769.00 2.26
101 601689 L A 2,246,299.18 2.26
102 600529 LR 2535 2,228,244.20 2.24
103 002110 AN 2,223,820.00 2.24
104 000333 EMEH 2,201,363.00 2.21
105 000537 TR E 2,157,481.97 2.17
106 601628 PN 2,156,191.00 2.17
107 601009 B HUT 2,100,581.00 2.11
108 600056 W [E R 2 2,020,806.00 2.03
109 300616 W i B 1,989,700.00 2.00

T RAGHUL RN M RSN TR SR 5, A B 5 -
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