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e HIEE AR N A IRE[R] i 4 A A
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IVE @RI IS - - 12,466.68 12,466.68
I HA HA TR 4,814.43 - 288,559.15 293,373.58
B kit 76,253,332.07 - 760,500.00 392,867,969.95 469,881,802.02
Hfit

RLAHIE 718 H K - - 18,169,805.31 18,169,805.31
A IRz [T R - - 673,537.00 673,537.00
LA N R I - - 589,727.02 589,727.02
RIAFEE 2 - - 98,287.80 98,287.80
RIAFAE 5 9 - - 478,410.78 478,410.78
FoAth A7 o - - 221,509.51 221,509.51
i 9ce7s - - 20,231,277.42 20,231,277.42
FIRBUREHR D 76,253,332.07 - 760,500.00 372,636,692.53 449,650,524.60

EEER
1A 1ZE 54 54 E AR At
2016412 A 31 H

B’

AT 46,130,953.59 - - 46,130,953.59
A AT 2,834,775.02 - - 2,834,775.02
1EHHARIE 42 260,509.92 - - 260,509.92
TG P& R - - 364,640,697.87 364,640,697.87
RLWIE 7715 H K - - 2,910,559.24 2,910,559.24
RLYSCRLE - - 9,374.95 9,374.95
LS H R 3,486.90 - 60,403.69 63,890.59
i 9a=97p 49,229,725.43 - 367,621,035.75 416,850,761.18
Hfit

IEASHIE 257 LK - - 9,748,032.99 9,748,032.99
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A IR [T R 274,274.36 274,274.36
LA N R I 526,971.79 526,971.79
RIATFEE 2 87,828.63 87,828.63
RIAFAE 5 9 1,162,026.86 1,162,026.86
FoAth A it 290,679.68 290,679.68
i 9ce7s 12,089,814.31 12,089,814.31
FIRBUREHR D 49,229,725.43 355,531,221.44 404,760,946.87

T R AARIE ST KAAGIIKTME, 128 E LU AR E0R E fr H 8080 H A

TEAK.

7.4.13.4.1.2 FIZR KRS Y BB 43 BT
T 2017 4 12 A 31 HAR S REH WA 5 MRV A RUME 56 &% P13 E I EL A 0.17%(2016
£12 A 31 H: ), KT RIERKAR ST A S % 13 H I E KM (2016 4E 12 A 31 H: [[)

7.4.13.4.2 SNC K
AN R 2 8 4 b T =L 8 Fe (B B SR B & i e R ANV R AR B i R AR Y S R o A FE 4
(T % 7 B At UN R TRy, R b T8 B R AN KUK

7.4.13.4.3 FABMHE XS

HCAbA M JRURSE 2 i 2k < i R < i T B 1) 2 F0 (i BOR SR B eI 2 R Bk T 3 R SR AN MLV 3 LASK
T S s R 3R AR Bl T A AR B B AR XU o A 3k 4 2 B R THIEZR A2 5 By L T BARAT 8] [ 17 3758 5
(RIBEER A7 BT W ) FEA A RS R T BN UIE SR A AT Ao B 5 48 DL Ry IR 2 T R 52
B AT REARYR T UL T I BRI B R

ARG IR S E A ENE BT A S RE T, KA E B R R, Eidxha s
DRI DL BRI 3T, S AR I AT IGO0, S B e B A AL S M R e s TR B MIESR
IE T B e Bt IEREAT & 3 B R 20 Y0 Bl R R ah M AT HR . AR e T B E
LSS OB ALAL, SRR BUECE . A ST B, SREBIN AT aE R A
RIS IR o
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AR it i BB A ) 0 PG AR LA AN A XS o AR S G B BT 20 45 P IR SR AR R A L A1 9 L Dy i
R 60%-95%; 517 BUIE. B2 M7 T H K [ SIS M AR Fe V2 e 50 B8 0 L o <k TR
2B BT I LLBITE Y 5%-40%. BRAh, NIk Ak 6 BENRE H 6 AR 6 i R A BRSO A 5K
AR, €W 2 A e BTN S AT KIS L B, B4 VaR(Value at Risk) 45 bR il il A 2k
T I FRIHE CE AN A RS, RIS T St o RS 3E AT ER B A2 o

7.4.13.4.3.1 HAb4HE XS A

SRR NRTIT

AR AR
2017 412 A 31 H 2016 412 A 31 H
34 b3 4
TiH
BrE RREy
N RME nRME
18 LA 18 L 431
(%) (%)
T o e s — R R 392,566,944.12 87.30 364,640,697.87 90.09
T oM E MR s e R
T oA — e JE IR
A R T — BUER %
&t 392,566,944.12 87.30 364,640,697.87 90.09
7.4.13.4.3.2 FHARA#E RS K SURTE T
5854 B RAH A #L R H0 X 50%+ K AH/NEEFEEL X 50% LA A HAh 17 3728 S AR 3 AN AR |
X B P A AR H 3k 4 % PRI E )

ar i

e (AL NRMT)

FH IR R A2 B ) A2 2y

AHHR
2017 4 12 A 31 H

R
2016 £ 12 A 31 H

7.4.1) b7t 5%

1. b5t He A i o (B

W) 2,302

Hhng 2,779

7.4.1) T F% 5%

2. b5 H s S v (P

/%) 2,302

M2 2,779

7.4.14 BB T RN & THRR T E U KA E R

(1) AfhE

2 47 i3k 61 7T



AR N A TR R BT 2017 SRS AR T

(a) SRl T RRA SR ET R RITE
NFAME TR RPTERZ I, B A SSOHE T BB 5 R =2 SO A BT E R AZ R
HRE :

R MRS B G TR R T3 R 2 R B A
SRR BRES — R N B AT O 587 B 5 B R BR R U SR R A AE
=R FRBE P B AN AT I A A

(b) FREEM LA SO v B Bk TR

(i) FE R G TR A

F 2017 12 A 31 H, AREEFH LA RMETHE BTN S0 56 1 S mh vt e B T3 —
JEIRBIARETN 385,956,201.17 TG, J& T ZJRIRIIRETN 7,371,242.95 J6, L)@ TH =2 IR EIREI
(2016 4= 12 H 31 H: #5—)Z1k 343,047,750.95 Jt, & )Z1K 21,592,946.92 Jt, L5 —=JZIK).

(ii) W FCAE T 2 U1 ) E K A 5

X UESFAZ 5 i L (R BEER AN 55, 7 B RS U B 58 5 AN i R (R K A5 I F) 52 5 AN )
HJE TARATFRATEEE O, AR AL TEM A 25 WKEER H R 225 ATEER IR L RS
[RLRE AR SR B 2 AT (K 2 SEAE SN EE — R FFAR AN (R B R ANl s A T2 fe
IMERIFEMAREEE B E HR IR AR A FUME RN & 2 — R UL R 5 =R K.

(iii) 5 =R IR S E AR BN A AL Bl 40
T

() ERFEEI LA SO A T B 1) S TR
T 2017 42 12 A 31 H, RESRFFA AR LLA e E 1210 &Rk TE 72 (2016 4F 12 H 31 H: [[).

(d  ALXfreMETHEREH TR
AL SO EL VTR ) < B A 0 45 2 B 5 S SGEROURT HLAt ek £ e, CIK T A B 55 2 Fe (B AR
ZAR/N.

2 AR

FRAE A G . RS B mT 2016 4F 12 H 21 H AR i Fi[2016]140 5 (T4 553t r= T+
K BE RS S AR FE ) e, B e S AR R R A IS E BN R T N, BB
B EE NS EBAIBN

MRAEW B EX LSS B R T 2017 48 6 F 30 HiiAi K Bi[2017]56 5 (kT B ™ shtEERUA <
B ET) IRE, B A BNIZ S B P dhid R R AE S E RN AAT N, G R A 2 i
BiJrik, LM 3%MIMLYCR SN E L. X BEE™ hhfE 2018 4F 1 A 1 H Alia & i fE i R 2L RS E B
RIRAT A, REGNVEERR, AR CHMOERK, COBRMN TR WA LU A0
BE LR, A A0 AR o

AN, AEGER. EZE SRR T 2017 4E 12 A 25 H A fI4#i[2017]190 5 (T RN & 8 7= 34T
R AR 5 1 A B SR 3B 0 ) G B P A BN E 2018 4E 1 H 1 Hilgis & WA - R At i bE ik
5 RAETRER A 4 R TE Sl 55 R B S i E .
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ARG AL AR 2017 47 12 F 31 HIERIM SR Z & BUR TR -

(3) FRAFOOMEAMIGE RSN, AT iR H A SE 670 5 20 i H At B 2T

88 WERAAHE

8.1 HIRESFHASENR
SRR NRTT

LG R
Fe 5 H &H

HIEEB (%)
1 R e 392,566,944.12 83.55
Hrp, g2 392,566,944.12 83.55
2 [#] 7 WA 2 5T 760,500.00 0.16
Hr, fiik 760,500.00 0.16
RrESCFRIESR - -

3 Ul L ais ; ;

4 ERMTAE AR - -
5 FNIRE G 7 - -

Forpre KR IR AR SN A <2

B
6 AT G T &M &6 76,110,406.76 16.20
7 Hopth % 15155 7 443,951.14 0.09
8 Hit 469,881,802.02 100.00

8.2 JARLT WU ARMBEREAS
Es. AR

3 S A
vz Sl N RME

AL (%)
A PN S N 14 14,843,783.60 3.30
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B P4

C b4 355,053,445.02 78.96
D 1. T AR SOoKAE = RIE R . .

E JaSiin4 - -
F fit xR fE 17,997,016.00 4.00

G ALIE sk A REAEREDL - -

H EXrwIE 3V 84 . .
[ 5B AR BRARIR S 4.490,942.55 1.00
J R . -
K Bl . -

L G AN 55 ik 55 - -
M FHERE A AR S5 ] -

N JKFS IR A I B 181,756.95 0.04
O R MRS  AEEEFN AR IR S5l . .
P HE . .

Q PAERE S TAE
R AL AR E AR R ] ]

g

S gie - -

it 392,566,944.12 87.30

8.3 BRI A A E LB ST E LB RN HEF I TR B B3R 48
SR ARG

o FE G
Fag | B Ji SR A4 PR HE(K) AVIINIE]
H L1 (%)

1 002460 HE b 597,395 42,863,091.25 9.53
2 002456 KRFERHEL 2,039,589 41,995,137.51 9.34
3 300136 fEYEE 768,352 38,955,446.40 8.66
4 603799 R 476,511 38,230,477.53 8.50
5 002236 KA A 1,529,027 35,305,233.43 7.85
6 002466 Vo ei s N4 620,574 33,020,742.54 7.34
7 300450 TR e 487,164 27,753,733.08 6.17
8 002768 ] BBy 666,921 18,987,240.87 4.22
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9 000998 [ =y S 577,130 14,843,783.60 3.30
10 300115 KB NG 737,324 14,798,092.68 3.29
11 300340 AHE B 226,227 13,134,739.62 2.92
12 002050 —Ae s 589,984 10,820,306.56 2.41
13 601933 TN T 929,300 9,385,930.00 2.09
14 002640 e i} 449,900 8,611,086.00 1.92
15 002045 D' FL 2 429,400 7,222,508.00 1.61
16 300618 FEBLER Y, 30,100 7,096,677.00 1.58
17 600703 =t 219,400 5,570,566.00 1.24
18 300098 R 335,100 4,456,830.00 0.99
19 300241 bETE S i) 215,300 3,901,236.00 0.87
20 000823 e R L 283,486 3,841,235.30 0.85
21 603338 WL g 7 40,600 3,192,784.00 0.71
22 002126 HRES Iy 252,400 2,473,520.00 0.55
23 600887 BRI A 60,872 1,959,469.68 0.44
24 603601 AR 94,900 1,267,864.00 0.28
25 601600 S aESE=EN4 112,500 750,375.00 0.17
26 002859 EERL 16,665 563,277.00 0.13
27 300713 ] 7,008 524,688.96 0.12
28 002892 BHIR 11,000 353,760.00 0.08
29 002920 (e% it 4,569 178,784.97 0.04
30 000888 A A 13,875 149,433.75 0.03
31 300285 ESRy 6,058 121,160.00 0.03
32 300735 Jeal R 3,764 54,163.96 0.01
33 002915 TR A 1,085 38,181.15 0.01
34 300730 BHaIME B 821 34,112.55 0.01
35 300664 LRI 3,640 32,323.20 0.01
36 002919 4 AR 821 28,948.46 0.01
37 002922 PR 1,245 22,248.15 0.00
38 002923 TEHS Ay 954 16,227.54 0.00
39 300684 AR 827 11,528.38 0.00

8.4 HMEHARER R AGHIEARZ)
8.4.1 RitFT A& HIRIES B FE 2% 5HT 20 4 KIREE A4

SRR NRTT

o HHA A 4
75 % SEARHS 5% SE A4 FR N SN T FEIHE LE
(%)
300115 KErgE 62,463,619.20 15.43
002236 KAEREAY 57,107,399.95 14.11
002466 R 47,050,897.60 11.62
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4 603799 2y g |4 46,008,517.40 11.37
5 002460 A= N 45,467,529.16 11.23
6 300450 TR e 38,083,688.81 9.41
7 002456 RRFERHE 32,556,595.64 8.04
8 300136 fEYEE 30,687,079.60 7.58
9 600406 FH, P Hify 25,842,444.11 6.38
10 300618 FEBLE Y, 24,723,185.50 6.11
11 002768 Bt 24,417,487.08 6.03
12 600703 =L 23,882,676.37 5.90
13 002497 HEALEE ] 23,617,816.32 5.84
14 300340 ARHE B 23,126,030.47 5.71
15 002709 RIGH KL 22,853,913.46 5.65
16 300098 TR % 19,792,688.03 4.89
17 002045 EDt g 17,491,435.59 4.32
18 300073 YR 16,625,441.59 4.11
19 600438 T8 Ry 16,531,239.37 4.08
20 300457 B E R 16,310,189.78 4.03
21 002384 Rk 16,220,495.62 4.01
22 603377 ZKITI 15,979,492.59 3.95
23 002827 i A IR 15,628,244.07 3.86
24 000998 [ YR 15,491,453.53 3.83
25 002241 ORIy 15,265,444.76 3.77
26 603993 7 BHARY, 14,389,682.00 3.56
27 600887 Galliialis 14,089,519.06 3.48
28 300570 yNEP 14,016,207.89 3.46
29 000921 e 13,907,369.30 3.44
30 601933 TR T 13,708,034.04 3.39
31 603626 BERRHL 13,404,763.78 331
32 000568 PINEE 13,116,620.23 3.24
33 002008 Kok 12,995,390.31 3.21
34 000065 677 Bl bx 12,222,409.48 3.02
35 600884 At 12,102,851.18 2.99
36 603900 EahiE R 11,928,767.02 2.95
37 000591 KFHEE 11,882,386.20 2.94
38 601800 Hh [ A 11,808,351.76 2.92
39 002589 Hit e PR 24 11,579,227.70 2.86
40 002475 ATV 11,544,489.40 2.85
41 600068 B 11,297,531.18 2.79
42 000820 FHE T HE 11,162,860.08 2.76
43 603589 (TR 11,082,228.00 2.74
44 000823 7 T 10,738,320.87 2.65
45 002050 —IeR s 10,022,418.36 2.48
46 002635 I RHY 9,949,293.00 2.46
47 601117 [ {2 9,735,057.77 2.41
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48 002407 2% 9,675,777.08 2.39
49 300059 KT E 9,619,458.09 2.38
50 601336 RS 9,371,388.22 2.32
51 601222 R RE IR 8,853,268.24 2.19
52 002640 el 8,705,489.00 2.15
53 603036 I A% 1 8,519,270.22 2.10
54 601919 oz s 8,304,852.34 2.05
55 603708 Fx M 8,253,270.00 2.04
56 000878 = Al 8,219,421.03 2.03
57 600030 HFEIESR 8,130,939.00 2.01

T KNSR (BEEANBEERAT) LR (B BRI 3% LI A 8 ()
AZHA SR LR KR A, AR S B

8.4.2 RIS & HIRIES R FE 2% 5HT 20 4 KIREE A4
SRR NRTT

o ) 4
5 i ARG i 2 A4 R A R 132 A FEEHE EL A
(%)
1 603377 HKITI 34,501,991.81 8.52
2 300115 KAk 33,631,247.83 8.31
3 002411 Wb Ry 31,516,170.44 7.79
4 002460 EER A 28,991,518.41 7.16
5 002236 KA 28,755,053.15 7.10
6 002497 HEALEE ] 28,098,861.18 6.94
7 600406 FH, 7 3 26,021,777.54 6.43
8 002466 R 25,870,492.19 6.39
9 002709 RIGH KL 22,402,508.17 5.53
10 300340 BHE AR 21,805,106.07 5.39
11 600703 =t 20,553,902.32 5.08
12 002768 5] B 17 19,794,004.33 4.89
13 603108 THIE ST 19,480,612.74 4.81
14 300618 FEBLE Y. 18,832,919.38 4.65
15 300073 AR 18,425,745.77 455
16 603799 2y g |4 17,969,444.06 4.44
17 002456 RRFERHE 17,730,054.31 4.38
18 002241 ORIy 17,509,487.74 4.33
19 002343 AL 17,375,815.42 4.29
20 300457 e R 17,050,105.53 4.21
21 002384 RIAs = 16,625,429.90 4.11
22 600884 At 15,879,885.83 3.92
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300098 TR % 15,267,994.60 3.77
002008 PN o 15,211,233.68 3.76
300377 Ninpics 15,043,032.43 3.72
002827 [ WS 14,962,888.68 3.70
603993 & FHAR Y, 14,883,312.73 3.68
000568 PN 14,514,333.90 3.59
603626 BB 14,151,867.92 3.50
002475 SR 13,935,041.09 3.44
000980 AT SRR 13,664,174.40 3.38
600438 TH B Ay 13,475,882.70 3.33
002310 R I7 I AR 13,216,354.42 3.27
000921 e 13,173,130.67 3.25
300296 ) Sl 4 13,067,046.86 3.23
300570 yNEP 12,868,152.18 3.18
601233 Al B A7 12,551,069.75 3.10
600887 Galliialis 12,549,310.29 3.10
300065 vy 12,165,872.22 3.01
600068 B 12,164,438.08 3.01
002407 X k7 12,096,601.31 2.99
000591 KFHEE 11,831,630.90 2.92
603900 @R 11,505,788.96 2.84
000065 677 Bl bx 11,428,422.24 2.82
603589 H¥2= 11,386,739.68 2.81
601800 H [ A2 11,297,622.96 2.79
002589 Hii FRE PR 24 11,135,235.25 2.75
600497 Uth B 11,016,508.23 2.72
002195 —=DE 10,781,974.41 2.66
002635 LR 10,596,079.99 2.62
000820 5 TTRE 9,689,982.16 2.39
600362 TLPE4Y, 9,584,923.04 2.37
300059 KT E 9,573,357.89 2.37
601336 HELRES 9,431,914.20 2.33
000878 = il 9,063,653.63 2.24
601222 RVEREUR 9,008,697.36 2.23
000060 HH IS T 8,874,471.53 2.19
300450 e TR e 8,808,083.15 2.18
002045 EDE L as 8,751,770.18 2.16
601117 b 8,622,657.85 2.13
002341 B R 8,600,871.87 2.12
600809 ULy 7 739 8,385,545.86 2.07
603708 KM 8,192,349.01 2.02
600990 VY ] 8,173,153.29 2.02
002530 EAUERIES 8,120,605.50 2.01
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AR EEAR Hp N R A AL R B 4 2017 SEEE IR

VE: “ENEH (B NREE AT | “SEH S (alesE HEEMON) $3% LS A e Ok
TN IR LA B ) A, ANEREMRAE S A
8.4.3 FNBER A B E B E RN BB

Az, NRMT

SENBEEERI A (RAS) S 1,498,550,419.92

SEHRERRN (3E) B 1,543,523,725.37

T RN (BEENBEERA

AN LU E ) B, AFEHRZ S

8.5 MIRZEFEMFORNMPREAS

“SEH R (B BEEONT) S SE I A R (K

S NRM
Fr5 iz A ASHE e
1B EEHI(%6)
1| ExfigF
2 P47 5
3 | &R
e BURME SR
4 |
5 Al R 55
6 TSR
7 R (A 760,500.00 0.17
8 [F] b A B
9 | Hfth
10 | &it 760,500.00 0.17
8.6 AR A MM b B B =1 Lo KN I BT FLA RS I R H
A NIRRT
FF5 (e fiid 2K e (k) ARME B
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B EEA1(%)

128028 R

7,605

760,500.00

0.17

8.7 JIARIE A FMME b Ee B 5HE LR/ N B BT B SCRAES B3R A
ARSI AR T AR RFAT B SRR SR

8.8 MEPRE A RUHME HHE ST FE B/ DEFRRT LA R &R R T A
AEERRERRFFA T RIE.

8.9 JPARIZ A FMME oy Fe s B 15+E HL B AR /NER P B AT A8 BUE S 3R 4

ARHe AR AR R A B

8.10 MEWIARAZEES TR HIBARR L 2 EHL Y

8.10.1 R EPARA T SHH KBTI Bt Fr AN 1 2 B 40
AT AR AR ARFFA AR 0.

8.11 R EHIR A RS BT 1 E AR 5 oL UL

8.11.1 AR AZE ST B EH GO b SRR 25 B 48
ARSI AR T AR R K AT [ £ 0 B

8.12 BEHAWMEME
8.12.1 M WINAIE SR AT+ ZIEFH A K AT EAARA G MO ST 1 i A, sfE Rk

Gl AT —4E A 2B A TFHE BT

AT o

8.12.2 % 15 JI A A 35 4 45 S ORI 42 IR S 0 FE JE 4 B TR 5 463 JI 22 1 2 AN 22
8.12.3 HAAR HAth - T0 5% =44 B

hr: AR
75 e &8
1 A PRIE 138,110.88
2 JSEYSCHIE 2517 3K
3 JSZHAC ]
4 IVl @ilDs) 12,466.68
5 82T R 293,373.58
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6 FoAt MR

7 9 2%
8 HAth
9 i 443,951.14

8.12.4 JARFFA KA T B T R #5557 9
ARSI AR T AR RFAT Wb+ HE B 0 AT 555 -

8.12.5 JAAHI 44 B 5= A A AE U 3 PR L B i B

SARAL: NIRRT

TIEZ R A | HEEEE B
Frg Ji SEARRE JIE B A4 R 3 2 PR L 1
A TE LA (%)
1 002466 R 4,307,030.24 0.96 | PR

8.12.6 HBBA SRS MRERIFA TR I
PRI TR, B HE RS B NS & A Refr e R 22

89 ESMPRAANGEER

9.1 MIARESHIRFE AN BEFFANGH

Grasafr: A

RPN A
F YA LIRAES e e N e
AN
F S E b S i b A
R SR AXI R SRR
el Et 3]
21,126 10,251.28 18,898,491.06 8.73% |  197,670,110.81 | 91.27%
9.2 HiIAXRELEBFEANMNLANRFTEELARELERBNR

T H Fra masas () o L & A & L A1)
YNNI PN E S E] 1,947.56 0.0009%
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I

9.3 HIAESEHEAKNMLNRFAELTFBAEEHBEEXHKHENR

iH FEA B e aa X O
RAFRBETENRA . TR 0
B EHR1T 5 5T N A TP dE 4
RFEG TG IR AT B 4 0
8§10 FFRAEL MR
AL
F&AFAEH 2009 4 1 H 21 H)HEE 030 826,057,598.05
AR T AT A A 226,987,604.17
AR AR T I < i R 1 A 73,359,008.41
e AR R S < L [ 40 83,778,010.71
ARG AR AR 4 AR ) 3 40
AR AR T IR 3 4 AL 216,568,601.87
§11 ERFHMHEAR
111 EEHTRFE AR R
it BN TodE S R AN K22 TR
112 EEEHHA, B&FEEARENESITERTNERASES)
HEEEH N
1. ARAFEF 2017 47 A 15 HRAAS: WANER, BREAH 2017 47 A 13 HEZA
FAEARA A EHK,
2. ARAE T 2017 4F 7 J 29 HRAT A A H 2017 4F 7 7 28 HilRMEA A F #
K.

3. ANET 2017 4E 9 H 23 HkAi AT BIANER, X575564H 2017 49 H 21 Hi2
AFAAEAA TSR, ARMaseE A 2017 4E 9 A 21 HMEAEAR A AE 5K,

4, RAFET 2017 4F 11 H 11 HRAAY: H 2017 411 J 9 A8, BREeEHAEERAH
EHEK, TG EAUT AL R E R,
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