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AREEG IR AT P E LRERAT, BT S HATEZH G IE R AN E K. ARIESTER 5 BTtk AT Iae
Gy LA b EIE S5 B 10 45 5 PR BT AT R 78 5%t T 58 BGIE S S ORI 0 5, 38 2 JXUR AT BETEAR /DN
FEARAT 8] [R)Mb 7 S EAT 32 5 BT 35958 58 5 % 04745 PP Ak 5 X E 25 38 107 b A7 R A1) LA 2 AR 12 11
15 P AR o

AT G (A A BN T (5 FH RS B AR, S R X R RIS F S AP R B S R AT A
15 R AR, HLiB I 2 U455 DA B FH XU o

TG R TR IS VR i (b BN ROARAT A5 A VP28 B4R 58 ) B8 AR HEGE T S

7.4.13.2.1 ¥EMEHTESISRIGREE

Az NRMoT
o AR AR
5 HA1E P
20174F12H31H 201641231 H

A-1
A-1 LR
PN 1,997,000.00 10,000,000.00
it 1,997,000.00 10,000,000.00

T RIPHE D A E G MBCEME SR . G35 PRI E 5 =05 PFEAL R I .
7.4.13.2.2 HKEMEHIPRFIR R B

Bfr. NRmt
N AR XK
KIS PP
20174£12 A 31H 20164FE12 H31H
AAA 18,391,078.90 10,775,530.00
AAA ULF 46,027,313.30 52,371,040.80
PN 11,986,000.00
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Hit 76,404,392.20 63,146,570.80

T RPPGE T D9 B G Rt 1715 FIVEGU A 55 = J5 PPN UM I PR 2%

7.4.13.3 FEhik X

TRB I AU 2 F5 3k 42 75 B AT 5 S Rl S5 A DS IR S 45 B 38 1) 5 4 A P IR o AR 35 4 (0 At s ek XU —
DT R E T3 G 0 AR N T i BRI [ R S A, A — O TR B TR SR AT AR 52
5y T 399 A V7% K T 5 S P 2 B0 PR e 3 DR 45 8 4 m T TS Y T 3t LR 2090 3 A I 0 1 A B A7 A A2
o

BT SR A [ B8 < (IR PRG3R 0 < BN LR A 58 < (1 PR AR [ 155 00 34T 71 M 42
IR K, REFE SR HG PR AT IG5 ZAHILA . ARG RS E AR S
EFERBE TR R, LR AR DN ] F A R A B T 2 R DR HR Ak [ A
R TE RS, A7 R ORI AL R A B

T 2017 4 12 A 31 H, AHES BT RH )4 30 4 il 4705 (A 2020 % BT H B — 4 B LU BEARTHE,
T U2 5] 5 4 0 (T 2 ) T B 5 B I ELAS T ., TR L T 4 40 B Ry A 47 L 2 0 B A 4
7.4.13.3.1 &R =SRG2 R RER

T

7.4.13.3.2 REHNEESHEEHRIEXE T

AT GG PEAE I SIS R R R IR (AT RIES R R R e PINE) JAEf (2
TFEARTF IR Z# $5 58 FE B sl I UGS BRI E ) () 2017 4F 10 3 1 H AR HEAT) S0 0 A 2 RO Ak
S TR MR RS EEAT B 2, JE L U BT T A S A S R e R T AR Ui
A 52 R 1 AR5 BT it Aol LG 81 LB 2 A RN 1) PN AR BILRE 70 R 43 A 4R AR S5 s VR F AR adE AT R 5 D e A
s

AHE G AT — 50 T RAT HUE S T AR e P R 10%. FLACHE G 5 1AM O 0
BB I BB SRR — 50 A T RAT OTE S A L S0 10%. AHEd 15 th AR IE G2 o3
B A S T AR G R — 50 A A % A7 0 TR SR A % Ll A T
IS0 15%(5 4 AT 56 58 HOH R HL 1 7 V25 45 8 O TP AR e S o R E M 202 O R £
AL L LB, A% 5 AT S 04 IS AR A & B — R Ll AT R
FFRATB IR, I LT A AT OB RS 30%.

AHE G TR A TSRS S Ll SCARISATAERAT I LT 5, 04 W B BT
SRR AR B S ME 7402, B0, A4S ADE S FNG & AP 7 285 AT
BRI AR, IR AR S R I B I A M . A IR G BB TS
PESE BV T T A VAR W 4 10 15%.
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A B R E N H S H G T 7 D TAEH RIS (AR E AT 8 PP S
TS, whOREE HBRIARR 9 I8 B B AL 7 A AR H AT AR5 1 T A LA

RIS, ARk G Ak o BT & B0 B3O8 R A2 2 O BT H 558 S0 0 FROER B 2 i Sl
XIAE G0 06 F A S5 RO~ EAT BE T RATAT KT S AT 0 B R IR & 5 M IOVE N B, BLUROREAS
(7] R 5 6 T S 5 2 0 P 6 B O AT B A T B S5 1 i ™ W AR ik < A3 ] DY 52 ) PRt s 1 XL
B ANAZ Ty T ARG o eAh, AT G A8 BN ST 1 300 B D 52 g oA it A BRI R AR A o
BRI SR KT s RS I i RS R L 5 HAE A2 3h LAR DR IRt 4% 24 S A (B T 5 L s
FFAE S A TF ISR B 7 i A FEIE M 2 AR B HAt AR N 5E 5 %) FOT e adt (Bl M5 Sy i, T4 32 ot
P B R 5 A G 5 TR 20 € MGV DR R — 2

LiE LR & TR AR FR A M I 45 2R R B 1 XS o B T R Sl AR A AN T S RS 1 AR
ULRGS o

7.4.13.4 TR
T 37 R 2 16 3 4 Pl G i T P 2 PO B S 0 4 97 B D) Ak T 4 45 S5 R DR R R A8 3l i o A
BN AR, AR R KU . AN RS AN AR A A& XU

7.4.13.4.1 FIRRK:
R 2R IR 2 F i T L 0 o M B BB 49 R 32 T 3 R SR AR B i AR s UK . R SR AR
T H I T R R TR S 80N RAME R BRI XS, sl R S e i TR s AT
2 ) 25 SRR 8 11 37 7R 256 T A B %o AR SR I A R M (1 UGS
AN 4 (10 5 R N S BT A 2 o T s 110 ) 2 AU M 5 VAT g, I I TR B 4R S A A I A 4
Par s My RN aei =

ARIEGFEA FORAR IR S st e M A AR, BRSO K& ETE sh 4
MEAEAR KRS RO TR R . RIS R R R BURE 7 R EONRATAA . B &4
& FEHMRIES . Biiss.

7.4.13.4.1.1 FIER KO
A, NRMot
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AHIR
1R 1ES4 540k AR it

2017412 H 31 H

B

AT 6,501,754.82 - - - 6,501,754.82
G AT 4 3,644,198.74 - - - 3,644,198.74
fEHIRIE S 156,533.16 - - - 156,533.16
2T o M A e 35,780,228.90 | 42,477,887.20 143,276.10 | 175,796,885.59 | 254,198,277.79
R ISCIE 257 LK - - - 32,059,616.45 32,059,616.45
IVE @RI RS - - - 1,789,042.81 1,789,042.81
R HA HA K 23,259.55 - - 92,827.10 116,086.65
ida=7s 46,105,975.17 | 42,477,887.20 143,276.10 | 209,738,371.95 | 298,465,510.42
iR

A IRz [T R - - - 167,206.97 167,206.97
LA N R I - - - 378,553.03 378,553.03
RIAFEE 2 - - - 63,092.17 63,092.17
RIAFAE 5 9 - - - 370,211.08 370,211.08
LA A 2 - - - 671,103.28 671,103.28
FoAth A it - - - 260,253.78 260,253.78
i 9ce7s - - - 1,910,420.31 1,910,420.31
F SR BURBE R O 46,105,975.17 | 42,477,887.20 143,276.10 | 207,827,951.64 | 296,555,090.11

LR
1A 1ES54 54U E AR A

20165 12 A 31 H

B’

AT 13,130,580.97 - - - 13,130,580.97
G AT 4 561,372.72 - - - 561,372.72
1EHHARIE 42 86,302.16 - - - 86,302.16

11,562,670.00

61,583,900.80

157,740,219.29

230,886,790.09

TN IRAE 4 R 5 7 15,000,000.00 - - - 15,000,000.00
RLYSCRLE - - - 1,772,621.11 1,772,621.11
LS H R 297.91 - - 16,075.57 16,373.48
ida=7s 40,341,223.76 | 61,583,900.80 - | 159,528,915.97 | 261,454,040.53
IEASHIE 257 LK - - - 4,995,000.00 4,995,000.00
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A IR [T R - - - 10,269.98 10,269.98
LA N R I - - - 325,322.94 325,322.94
RIATFEE 2 - - - 54,220.51 54,220.51
RIAFAE 5 9 - - - 346,931.80 346,931.80
I - - - 671,103.28 671,103.28
FoAth A it - - - 310,028.94 310,028.94
i 9ce7s - - - 6,712,877.45 6,712,877.45
F SR BURBE R O 40,341,223.76 | 61,583,900.80 - | 152,816,038.52 | 254,741,163.08

T RAPR AT B KAURRIIKREANE,  FF% I 2000E A R FogE 0 H s8I H sV 55
T,

7.4.13.4.1.2 FIZ XK BIEBURME T
B | BRTsa AR UM Al T 3538 AR AR AR

X P A A e H 4 8 P2 13 E 1)
e (. NRMAI)
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2017 412 A 31 H 2016 £ 12 A 31 H
1T F R T 25 NI Wing 33 W 42
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NI AR A& Fi5 < L 23 SO BOROR B gt B DR AN R AR i A AL e s O XU . Ak <
WA B KAt AN R T ih A, AL TE B R AN XU -

7.4.13.4.3 FHABMHE R

F A A M RS A H 2 < I RF e TR 2 o B BOR SR B G I 2 R B iy 0 M R ANV AR LLA M T
It i DR 2R AR B T R AL B A ARG o Ak < B TR SR A 5y BT b iy ARAT 8] [ T 35 58 5 (A i
SRS, BT I A AR A% RS SRR T B ANIESR A AT T4k B BB DL B IR S, AT
BEAUE TIES 117 57 B AR BB B B2
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ARHE ) e E BNAEM AT R R AL A R, SR E B RS, B R G
DLRBRI 3T, S5 8 ESR s AT R0, Mo B B B R H S M I PE s X B MIE SR
Ve M RoE B, RFRT G R A R 22 VEH IR 58 A g AT 308 . ARk B i 2k e BN SE I 4h
EEM PRI AR, B RNE  BPEE . R ASHATIEIE, REFR AT B A LR
i A

I A 2 5 B MR S R SR o AT o 8 21 A B SR B L 2 o 7
(1) 40%-70%, {3 J SLE LI A T LA 25%-55%. Wb, e Qi as M F XA B
A TR STH 2, 55 IE R 2 M BT A B 4 47 PR B, 045 VaR (ValueatRisk) i %
SR AIE G TR ZE A R, BN T SRS SRS 7 BRI

7.4.13.4.3.1 AR R ML
SN NRTIT

ESUES EARRER
2017412 H 31 H 2016 - 12 H 31 H
LEIES filE4
WA
B e
AR AR
it kb
(%) (%)
L Gy VG R e — IR R 175,796,885.59 59.28 157,740,219.29 61.92
28 5 A A — H
28 5y e A — R
AP R — BUE R
&1t 175,796,885.59 59.28 157,740,219.29 61.92

7.4.13.4.3.2 FoARA A XU R 4B

5834 BRI 300 F5E LA HoAt T 35720 B AR AN AR
XA R H 3 P E R
oA (AL NIRRT I8
AH 2 XU A 5 ) A8 5 PN e AERE R
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2017 %12 A 31 H 2016 £ 12 A 31 H

1. Mk G b R v (B e
7.4.1) FF+ 5% Wy 1,797
5 49 714k 66 1T
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2. MG LE B S A (PHE

Wb 2,235
7.4.1) F % 5% 2 1,797 e

7.4.14 5 BT EARAIIAT S vHR R T Ul B B AR
1) ~nahE

(a) SR TRA SR ETFRIITE
NFAMETHRARPTERZ I, B A SSUHE T BB 5 R =2 SO A ERTE R IE R
PUE :

SRR MRS B G T R T3 R 2 R B A
SRR BRES — R N AEL AT O 587 B 5 B B R R U R R A A
=R FRBE P B AN AT I A B

(b) RS LA SO v B Bk TR

(i) FE R & TR RE

F 2017 12 A 31 H, AREEFH LA RHETHE BTN S0 66 1 S mh vt B T 53—
JEIRBIARETA 175,828,549.94 70, J& T 25 —JZ IR AR%TN 78,369,727.85 6, JoJ@ T4 =2 X IR %
(2016 4= 12 H 31 H: #5—)21k 149,918,487.52 jt, 5 —)ZX 80,968,302.57 Jt, L& —J/ZIK).

(ii) O SO T 2 U ) ) K A 5l

Xt FUESFAZ 5 i L (R BEER A5, 7 B KSR U B 58 5 AN i R (R K R A5 I 1) 52 5 AN R
BB T AR RATEEE O, AR A TEMA 2L HWKEER H R 525 A EER IR L RS
AR AR R B ZE AT (K 8 SCAE SN G — R FFAR AN (R B P R AN ol 4 B T2 fe
IMERIFEMAREEE B E HIRIBEER AR A FRMME R & 2 — R UL R 58 =R K.

(iii) =R IR SO E AR BN A AL B e 40
T

() ERFEE DL SO A T B 1) 4k T R
T 2017 4 12 A 31 H, AREES AR FFA AR LLA o E T 210 SRk P87 (2016 4F 12 H 31 H: [[).

(d  AbXfreMETHEREH TR
AL SO EL T R R < B 7 A 045 3 B 5 SO URT HLAt S f e, LT A (B 5 2 Fe (AR
ZAR/N.

2 R

MRAE A . B R ALSS B R T 2016 4F 12 H 21 H AR 7 Ai[2016]140 5 (T4l it r=TF
K BB RS S AR FE ) (e, B S B I R R A IS E BN AT N, PR
BrE R EE OIS EBAIBN

MBS . BB SR T 2017 4F 6 H 30 H AR A Fi[2017]56 & (T 52 & 7= dh B E B A %

R EED) FIE, BWETME NG E RE SRR R A R ER BT, EEHE S
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NIRAT A, REENBERIN, ARG CHMOERK, CABRM TR WA LU A7
B0 A A0 AR o

AL, AEGER. EZE B R R T 2017 4F 12 A 25 HiAi fI4 82017190 5 (T ML & 3 7= 34T
FATHE T 5 1 A R SR A3 ) G e P WA BN 2018 4F 1 H 1 Hiia s %A = MR At i BE sk ik
5 RAETRER A4 R TE Sl 55 R B S i E

IR BB A AR B A 2017 4 12 A 31 H BRI SR AN 48 B R TR .

(3) BrASCMMEABMERS, AT TR H AL G0 7 B 0 5 2 T

88 WEAAHE

8.1 MIRESFASENR
SRR NRTT

i 34
Fo 5 H &H
Ll (%)
1 B 4% 7% 175,796,885.59 58.90
Hope R 175,796,885.59 58.90
2 ] 5 WA e 5 % 78,401,392.20 26.27
Hpe figz 78,401,392.20 26.27
B SCRAIESF - .
3 D) K iy - .
4 SRbATAE IR - .
5 SN IR 4 il % - -
Forrs ST R D ) SNk B
i ' '
6 BATHHMGE T & &6 10,145,953.56 3.40
7 Hopth % 15155 7 34,121,279.07 11.43
8 Hit 298,465,510.42 100.00
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8.2 HIREAT WA RIBEREAS
8.2.1 5 WIAAZAT ML 73 S BT N I SR B AL 5
SRR NRTT

EE XAt

1hY S ~RNE

fEEE] (%)
A PN S N 14 8,859,336.00 2.99
B P4
C b4 120,623,406.40 40.67

D R 0. BYSUROKAE P AN ERL LY

E it 4

F LR 3,545,564.60 1.20
G LB A REAHEEL 12,570,725.36 4.24
H A5 FE ol

| R ARG BRI S 10,508,786.03 3.54
J SRl 4,620,420.00 1.56
K J5 H Y

L G AN 55k 55
M FHERE A AR S5

N IKF S FREEA A St B 3,023,152.20 1.02
o Ja R SS AZERAN AR RS
P HE
Q DA TAE 3,278,313.00 111
AL ARE AR R 8,767,182.00 2.96
S e
it 175,796,885.59 59.28

8.3 MR A SAHE LB S E LI RN HEF I BT A B B3R 48
SR ARG

SE- S ARl

B LLBI(%)

Frg | RS i 22 AR K (k) NRhE
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1 600887 BRI A 347,800 11,195,682.00 3.78
2 002450 FRASHT 452,923 10,054,890.60 3.39
3 000568 FINEE 143,018 9,439,188.00 3.18
4 002714 B Ay 167,600 8,859,336.00 2.99
5 601766 Hh [ 4 729,900 8,839,089.00 2.98
6 002343 ROUAETE 246,200 8,767,182.00 2.96
7 002202 SRR 451,370 8,508,324.50 2.87
8 300136 fEYEE 157,977 8,009,433.90 2.70
9 000661 KI5 = 38,015 6,956,745.00 2.35
10 002456 KRFERHE 289,586 5,962,575.74 2.01
11 002517 2 B ) 2% 253,400 5,628,014.00 1.90
12 600029 T 469,200 5,592,864.00 1.89
13 600115 KIS 664,600 5,456,366.00 1.84
14 603799 2y g |4 67,955 5,452,029.65 1.84
15 600195 HHUR AR 273,687 5,394,370.77 1.82
16 002293 PR 342,800 5,073,440.00 1.71
17 002555 s L 235,962 4,846,659.48 1.63
18 000001 P ARAT 347,400 4,620,420.00 1.56
19 600519 OMERS) 6,406 4,468,120.94 1.51
20 600779 IKFH: i 94,860 4,439,448.00 1.50
21 300316 m AL 203,400 4,253,094.00 1.43
22 300433 W R 123,580 3,688,863.00 1.24
23 601933 TR R T 351,046 3,545,564.60 1.20
24 002044 F A R 149,900 3,278,313.00 1.11
25 000888 WA Lt A 277,700 2,990,829.00 1.01
26 000915 LKAy 98,000 2,953,720.00 1.00
27 601222 R RE IR 237,400 2,407,236.00 0.81
28 002583 NSRS EVN 113,173 2,094,832.23 0.71
29 002008 Kok 38,957 1,924,475.80 0.65
30 002475 ATV 72,250 1,693,540.00 0.57
31 300450 SRR 27,316 1,556,192.52 0.52
32 600201 VIR 48,300 1,533,042.00 0.52
33 601111 Hh ] [ it 123,498 1,521,495.36 0.51
34 300628 B 2% 11,100 1,479,630.00 0.50
35 601012 R A 38,800 1,413,872.00 0.48
36 002460 B 16,918 1,213,866.50 0.41
37 002916 TR LR 3,068 267,621.64 0.09
38 002920 1 3% 74 ) 4,569 178,784.97 0.06
39 300735 Jeal kg 3,764 54,163.96 0.02
40 002915 TR 1,085 38,181.15 0.01
41 300730 BHE R 821 34,112.55 0.01
42 300664 P EG A fR 3,640 32,323.20 0.01
43 002919 2 E iR 821 28,948.46 0.01
44 002922 IR 1,245 22,248.15 0.01
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45 002923 MRl 954 16,227.54 0.01
46 300684 oA RN 827 11,528.38 0.00

8.4 MEHABESRTHASHERZES)
8.4.1 RIFLNSHE RIS T 1F{H 2% BLHT 20 44 KR B4
SN NRTTT

o ) 4
5 i ZEARHS, Ji% S A4 PR N LS N T P A EL A
(%)
1 603799 ysEin4 25,567,875.80 10.04
2 002466 R 21,351,096.81 8.38
3 300450 SRR 20,369,656.59 8.00
4 000568 FINEE 19,813,094.84 7.78
5 600884 At 19,230,901.94 7.55
6 002475 ATIN 18,759,091.36 7.36
7 002640 e il 18,732,272.95 7.35
8 601933 TR R T 18,401,029.70 7.22
9 002460 EER A 18,367,763.34 7.21
10 002310 R T7 bk 17,799,993.95 6.99
11 600110 TR 15,963,341.54 6.27
12 002241 HOR A 15,539,016.82 6.10
13 002384 Rk 15,376,037.98 6.04
14 600809 Ly 78 39 15,189,763.38 5.96
15 002497 HEALEE ] 13,957,821.66 5.48
16 603816 B 2% 5 13,238,919.59 5.20
17 300197 P AR 13,000,279.67 5.10
18 600779 KI5 12,790,072.67 5.02
19 300136 (GESGEE 12,450,433.20 4.89
20 600703 —ZHH 11,995,246.77 471
21 002008 N 11,054,223.28 4.34
22 002450 A Hr 10,819,031.40 4.25
23 000858 Fi R W 10,375,695.53 4.07
24 002635 I RHY 10,180,310.72 4.00
25 002709 RIGH L 10,112,149.00 3.97
26 300433 W R 10,103,062.63 3.97
27 300316 m AL 10,010,360.00 3.93
28 300072 —RMAR 9,622,001.44 3.78
29 002583 I BE 9,607,125.60 3.77
30 600566 Gr N2l 9,496,995.76 3.73
31 600031 =—®ET 9,366,250.50 3.68
32 600089 AR L T 9,287,279.79 3.65
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33 600519 DivME e 9,232,215.00 3.62
34 600436 A Fo 9,178,053.20 3.60
35 002714 R Ay 8,881,991.00 3.49
36 601012 R LA 8,872,867.00 3.48
37 600529 Ll AR 253 8,851,620.30 3.47
38 600887 BRI AR 8,839,249.00 3.47
39 000998 [ eV 8,737,586.54 3.43
40 600702 TeR A1 8,711,698.97 3.42
41 002343 AL, 8,625,090.25 3.39
42 000980 AT SRR 8,368,923.59 3.29
43 601766 [ 8,352,257.00 3.28
44 600963 15 P AR AR 8,339,168.15 3.27
45 002304 PEI By 8,262,278.00 3.24
46 002202 G N FHE 7,733,957.44 3.04
47 000049 1 L i 7,705,675.72 3.02
48 601888 Hh [ [ iR 7,321,629.78 2.87
49 300296 )74 7,129,748.85 2.80
50 600583 T AR 7,013,609.22 2.75
51 000671 FH Ot 6,919,568.01 2.72
52 002456 KRFERHE 6,800,145.16 2.67
53 600428 HhOzE AR 6,556,415.40 2.57
54 002517 T2 B f 2% 6,512,108.00 2.56
55 300237 ERAES 6,511,236.01 2.56
56 000661 KB 6,435,915.45 253
57 002503 TR 6,365,449.38 2.50
58 002081 G W W 6,355,833.95 2.50
59 000915 Nt 6,321,475.75 2.48
60 601231 NIRRT 6,271,311.45 2.46
61 002185 HERFHE 6,242,706.00 2.45
62 002045 EDE 6,234,093.68 2.45
63 601336 HELRES 6,222,621.14 2.44
64 000799 TP SR 6,177,015.12 2.42
65 601100 TEHSL 6,171,531.80 2.42
66 002431 PRt R o 6,152,546.80 2.42
67 000528 5/ 6,105,895.12 2.40
68 300284 I} 6,066,283.80 2.38
69 603368 M =24 5,988,853.56 2.35
70 603005 mm 7 BHE 5,919,587.87 2.32
71 300274 FH ' L Y 5,848,295.77 2.30
72 603686 A7 A 5,821,059.76 2.29
73 000825 KNGS 5,803,422.00 2.28
74 600183 A i B 5,755,446.67 2.26
75 000425 B HU 5,711,700.00 2.24
76 300115 Kk 5,514,148.00 2.16
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77 000898 M Ay 5,480,033.04 2.15
78 000018 PP IR 5,447,154.66 2.14
79 002053 LFRE 5,401,277.21 2.12
80 600195 HHUR AR 5,367,391.87 2.11
81 000065 677 Bl bx 5,258,981.40 2.06
82 002139 IRy 5,197,947.46 2.04

Ve KNG (B SEABER AT L S it (3 SR O % S T2 s . (Ol
ALHA S LAAS B ) 3181, AR 5 T

8.4.2 RIS SHE NI EE T 1F{H 2% BLHT 20 44 KR A4
SA AR

SR IE Sty
5 Ji SE AR JE ZE A4 FK A RS A P HE LA
(%)
1 002460 EER A 24,441,460.76 9.59
2 603799 R 23,663,309.34 9.29
3 002466 R 23,499,973.88 9.23
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