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RIS, ARk Ak o BT 5 B0 B3O8 B A2 5 O B H 558 S0 0 FROER B #2 e as JsU Nl
XA G F- B 55 K00 B2 A ﬁ&ﬂﬂm$£ﬁﬁﬁgmﬁﬂﬁﬁ%P%%@Aﬁﬁ LAR AN
7] YA 5 6 T S 5 5 0 P 6 B O REAT B A8 T B 5 1 i ™ i 7 B AR ik < AT I [ DAY 5 ) (it s 1 XL
B ANAE S 0 T ARG o Ak, AR I < 0 i BN SN 17 308 [ D 52 o o A i B R - AR B 47 i )
BB E IR KT RESEE IS it 1) RS IR B0 55 O ELAR 51 DUR R B A 42 2 Se O TS A2 800
FHAE S RS IUETR BUE T b S BEIE I 2 DA € 1 AR SR AR 58 5 % T BRI SE I, RT3 52 It
PR B EOR S 3 & & R 20 5E IR BEVE I ORRF— 2

LRE LR S TGN EAR BRI M I 45 2R R i sl P XS B B Bt ) ST B, AR < AN A S A A 1
NEY i

7.4.13.4 TR
737 A A2 46 2k 4 BT R Sl T L P 2 SO B A SR B0 98 2 R B Ak T 3 35 A A IR 3% 1 28 50 1
KA ARG, AR R ZRE RS A KU R A A7 6 XU

7.4.13.4.1 FIZ XK

M2 IR 2 415 < i T EL B 4 0 O B O < I 52 T S A 2 AR Bl i A A e sl XU . M AR kv
St = B 1T IS B/ 1B S A TR /A o A (= Nt P o A N SRR vl B ot B = S 1 [R5
AN IS 31 5] 5 SRR 5 7 37 M 2 FHT 58 IS 0 T ARSI B IR 5 e 40 XU
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AN < 10 2 < BN S T AR < T s PR R AR P sk AT M, R B A S A
RS TR A R KR AT R B

A R FOREFI R 2 Rl 5 e A AT, BIARE G e e imsh e
TEAEARAREE EAST TR 3R A . AR B A M) SR AU 587 R BT AR d A
& A IRIES KO A

7.4.13.4.1.1 FZRR Kk D
AL NRMot

=
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AHIR
1EUR 1E54 54Nk At it
2017412 H 31 H

B

AT 91,273,043.54 - - 91,273,043.54
G AT 4 12,227,874.29 - - 12,227,874.29
fEHIRIE S 224,531.32 - - 224,531.32
2T o M A e - - | 1,510,800.00 837,551,542.18 | 839,062,342.18
R ISCIE 257 LK - - 36,006.51 36,006.51
IVE @RI RS - - 21,089.39 21,089.39
R HA HA K 49,701.79 - 400,436.94 450,138.73
B ait 103,775,150.94 - | 1,510,800.00 838,009,075.02 | 943,295,025.96
ki

RLAHIE 718 H K - - 5,325,387.98 5,325,387.98
A IRz [T R - - 495,457.00 495,457.00
LA N R I - - 1,211,279.07 1,211,279.07
RLATFEE 2 - - 201,879.83 201,879.83
RIAFAE 5 9 - - 888,493.28 888,493.28
FoAth A it - - 344,473.37 344,473.37
i 9ce7s - - 8,466,970.53 8,466,970.53
FIRBUREHR D 103,775,150.94 -| 1,510,800.00 | 829,542,104.49 | 934,828,055.43

EEER
14EDR 1E54 54 A &3
20164 12 A 31 H

B’

AT 77,677,931.44 - - 77,677,931.44
G AT 4 15,870,662.80 - - 15,870,662.80
1EHHARIE 42 817,389.33 - - 817,389.33
TG P& Rl - - 707,750,620.11 | 707,750,620.11
RLYSCRLE - - 20,568.18 20,568.18
LS H R 745.53 - 40,324.34 41,069.87
BEPE AT 94,366,729.10 - 707,811,512.63 | 802,178,241.73
Hfit

IEASHIE 257 LK - - 17,338,047.32 17,338,047.32
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A IR [T R - - - 315,130.80 315,130.80
LA N R I - - - 1,060,994.05 1,060,994.05
RIATFEE 2 - - - 176,832.33 176,832.33
RIAFAE 5 9 - - - 7,156,801.16 7,156,801.16
FoAth A it - - - 349,847.13 349,847.13
i 9ce7s - - - 26,397,652.79 26,397,652.79
FIRBUREHR D 94,366,729.10 - - | 681,413,859.84 | 775,780,588.94

T RPN NARIE S T KGR EANE, FEiE A 29002 R 2R B R E 0 H BRI H 3R
T L.

7.4.13.4.1.2 F|ZR RIS By RBURR A 43 BT

T 2017 4 12 A 31 HAREFA WA G HGI 5 A R E 5 8 5= B L6 A 0.16%(2016
12 A 31 H: 7o), BT IZAI R AR5 T AR 4 5% =13 {E JoE K2 (2016 4F 12 A 31 H: [H).

7.4.13.4.2 ANC KK
AN R 2 8 4 ik T HL A8 Fe OB B SR BN & i e R ANV R AR B T R AR Y s R o A FE 4
(T % 7 e At ON R TRy, R b T8 B R AN KUK

7.4.13.4.3 FABMAE XS

HCAbA M JRURSE 2 i 2k < i R < i T B 1) 2 FR i BOR SR Bt 2 R Bk T 3 A SR AN MLV 3 LASK
T S s DR 3R AR B i A AR B B AR XU o A 3k 4 2 B R THIE SR A2 5 BT L T BARAT 8] )M 1T 3758 5
(RIBEER A7 BT s F) FEAL A RS SR T BN UIE SR A AT Ao B 5 48 s DL By IR 2 T R 52
B AT REARYR T UL T I BRI B R

ARG S BN EME BB A SRR T, R B i N A A R A A
SE MR T NE B AT EARAN SR T i, FERCER . R A< 5 B 7 20l 2 RIEAT A RS HOBC
s BB R E W S B R R R T S M A HLES AT AT TR R R . AR
KRG B T 2l X R A TS ATIROL . E R BN G MBsR . [J 5 LBUR  BEA T  5t
S ETFTES I T, B RES R G S, IR ARk — B TR R iRl
DR A, EEHEEBCR . U LI R B IECE LG, Sha LR 4L, DU sz )
[ERZ Yo R iR S it e

2 46 1L 62 7T




BB R B0 ) R OE L B IR A IE R B I 2017 SEAE AR

AT it 1 BT A A ) B PR AR LA AN AR XU o AR SR TR AL rh I S A A 2t S B8 77 o
FrEH 0%-95%; HARTFHRE THiF. Wlmip TR, BUE. B/~ 3FFEFEE&m T, BUE
PGB EHE R 0-3%; NS H H AR BRI R & ATHNHZ HRESG, REFH
Y HAE — S L BUR 2 AT 28 B E K 5%, IEAh, ARG RS 8 B NEE H XY
AIEEPTFREA FUESRINAS SEti 2, € Hlia F] 22 g B o0 Sk b AT KU E &, B3 VaR(Value at
RisK) Fi5 s 55 SR 1A I <5 T M PR A A A DU, R I R St et RS AT R A2

7.4.13.4.3.1 HAbHE XA
RN NRTIT

AHIAR FARER
2017412 4 31 H 2016 47 12 A 31 H
B B S
IiH
2oty BRI
IV NIRME
IRz L EL A1
(%) (%)
385 PE A R 7 — I A 837,551,542.18 89.59 707,750,620.11 91.23
A MG BB P — R S I B
A oy M S 7 — D SR B BE
A= e ot 7 — BUUE A B
&t 837,551,542.18 89.59 707,750,620.11 91.23

7.4.13.4.3.2 FCARA A XSS O RURR A 43 BT

5834 BRI 300 F5E LA HoAt T 35728 B AR AN AR
XA R H 3 A P E R
oA (AL NIRRT I8

FH R R AR B 1) A2 3 A AR
S 2017 412 A 31 H 2016 4£ 12 A 31 H
435 L s U (TR ‘
;:4%1;?;? O 31121 5,568 RN 5449
LB T (F
34%$§%f@wmf /%) 5,568 WD 5449
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7.4.14 5 BT BRI IAT S HR R T Ul B B AR
1) ~nahE

(a) SR TRA SR ETFRIITE
NFMETHRERPTERZ I, B A SSUHE T BB 5 R =2 SO BT E KR RE R
PUE :

R MRS B G T R 11T 3 R 2 R B A
B JRIR: BRES— R N AEL AT O 587 B 5 B R B R R U R R A AE
=R FRBE P B AN AT I A AR

(b) FREEMI LA SO v B Bk TR

(i) FR R &R T HEA R E

F 2017 4 12 A 31 H, AREEFH LA ROETHE BB N S0 66 1 S mh vt B T 5 —
JEIRBIARETR 824,208,815.56 76, J& T 25 )2 IRIIAR%TN 14,853,526.62 76, JoJ@ T4 =2 X IR %
(2016 4£ 12 H 31 H: %521k 707,262,394.68 7T, i /2K 488,225.43 7T, LHE=JZIK).

(ii) O SCAE T 2 U TR ) K AR 5y

Xt UESFAZ 5 i L (R BEER A5, e BB KSR 5 B 5 5 AN i SR (R K A5 I A 52 5 AN i K
g T AR RATEEE O, AR AL TEM A 25 WREER H R 225 AR IR L iR )
[A]REAR SRR AR B A SEATE SN —JZ U0 FFHRYE A48 1A 5 PR F AN DM s A MELRT 24 e
IMERIFEMREEE B € HI ORISR AR A FUME R & 2 — R IIE R 5 =R K.

(iii) 5 =R IR S ME AR BN A AL B 40
T

(©) RS LAA SR E T R4l T A
T 2017 4F 12 A 31 H, KRS R FFHIEFFEI LA o B THE R &5 r=(2016 4F 12 H 31 H: [).

@  AUARMETENSH TR
AL SO E T R AR < B A 045 2 B 5 S MSGEROURT HLAt ek £ i, CIK T A B 55 2 Fe (B AR
ZAR/N.

2 WA R

FRAE A G . E RS B mT 2016 4F 12 H 21 H AR I Ai[2016]140 = (T4 55ithr=TF
K BB RS S A ECR FE ) e, B S SRR R A IS E BN R T N, PR
B EE NS EBABN
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MRAEW B E XSS BT 2017 48 6 F 30 HiAii KA Bi[2017]56 5 (kT B ™ atBERLA %
WA ENY IRUE, BEE P A BNIZ S B P s R T R AR RIS E RN AAT N, a1 2
Firik, 118 3% MAEIC RGN . X BUE ™ ah(E 2018 4 1 A 1 HTizZ & IR iR A Mg (E A
RBUATN, REGENIEEBIK, AEEY; CAEERR, COBBMNGE™ E A LS 5K
BRI A 0 AR o

Ak, MAEGER. EZEFSS R R T 2017 4 12 A 25 HAi fI4#i[2017]190 5 (T RN & 3 7= 34T
R AR A5 1 A R SR 3 ) e e P A BN 2018 4F 1 H 1 Higia s %A = MR At 1 BE sk ik
5 RAETRER A 4 BT S ALY 55 R B S i E

IR BB AR # A 2017 4 12 A 31 H BRI SR AN 4 S iR T8 .

(3) BrASCMMEAHMERS, AT 0GR H AL G0 7 B T A = 2T

88 WHEAAHE

8.1 MIRESHASENR
SRR NRTT

LG Mg
5 T H S
HIEEB (%)
1 R 5 e 837,551,542.18 88.79
Hrp, g2 837,551,542.18 88.79
2 [#] 7 WA 2 5 T 1,510,800.00 0.16
Hr, fiik 1,510,800.00 0.16
RrESCFRIESR

3 Ul E i ais

4 ERMTAE AR
5 FNIREE Gl 7

>~ EP: g’?%ﬁﬁ@%%%)\ﬁ%é‘éﬁé

B
6 BATHHMGE T & &6 103,500,917.83 10.97
7 Hopth % 15155 7 731,765.95 0.08
8 Hit 943,295,025.96 100.00
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8.2 MIRZAT WA R ER A S
AL NRMT
EE- XA et

fEEH (%)

(et Tl 3 ~RMME

A VIO NN e 4

B KA,

C il 3 682,801,664.11 73.04
D B #0 R OK A = R R, 584,348.18 0.06
E it 4

F AR 93,583,256.90 10.01
G AT A AEATHEE 17,942.76 0.00
H {75 FZ Ol

| R ARG BRI S 11,914,241.55 1.27
J R 41,636,496.20 4.45
K J5 H Y

L G AN 55k 55
M FHERE A AR S5

N IKF S FREEA A S it B 32,323.20 0.00
o] JE B ARSS  ABFEAI A AR S5
P HE
Q PARH 2 TAE
R AL AR E R R 6,981,269.28 0.75
S e

At 837,551,542.18 89.59

8.3 HIREA FatHE b Eee B FE LB /NP B BT R B R4 3 A 4
SR ARG

3 S A
Fe | REARE Ji% 22 44 7 B (1) N R E
E EL51(%)
1 002466 R 1,638,044 87,160,321.24 9.32

25 50 pidk 62 T



BB R B0 ) R OE L B IR A IE R B I 2017 SEAE AR

2 002456 BRAERH 4,203,677 86,553,709.43 9.26
3 002460 EEREE A 1,186,699 85,145,653.25 9.11
4 601933 TR R T 8,324,169 84,074,106.90 8.99
5 300136 (EESGEE 1,648,560 83,581,992.00 8.94
6 603799 R 699,116 56,090,076.68 6.00
7 300450 SRR 939,995 53,551,515.15 5.73
8 002236 KAERAR 1,935,153 44,682,682.77 4.78
9 300340 RHE R 7 532,148 30,896,512.88 3.31
10 002475 ATV 1,238,008 29,018,907.52 3.10
11 000921 SR 1,929,410 26,857,387.20 2.87
12 601318 Hh S 22 380,300 26,613,394.00 2.85
13 601222 FREEREYR 1,527,600 15,489,864.00 1.66
14 600438 T8 Ry 1,116,850 13,525,053.50 1.45
15 002517 R ) 2% 534,900 11,880,129.00 1.27
16 601336 BRI 145,561 10,218,382.20 1.09
17 002045 EDt g 570,200 9,590,764.00 1.03
18 002589 Kt e 24 707,000 9,509,150.00 1.02
19 300241 L 519,500 9,413,340.00 1.01
20 002343 AL, 196,048 6,981,269.28 0.75
21 603338 WriL s 7 76,302 6,000,389.28 0.64
22 002411 Wb RER A 209,907 5,598,219.69 0.60
23 002341 AR 197,900 5,442,250.00 0.58
24 600745 Eipr S RS 160,400 5,410,292.00 0.58
25 002126 HRES Iy 531,400 5,207,720.00 0.56
26 002035 B Iy 171,600 5,172,024.00 0.55
27 601601 EEIE NS 116,000 4,804,720.00 0.51
28 300274 FH ' L Y 244,605 4,591,235.85 0.49
29 000823 e R L 305,650 4,141,557.50 0.44
30 300115 Kk 154,779 3,106,414.53 0.33
31 002583 A 123,370 2,283,578.70 0.24
32 002635 G RHY 25,452 664,042.68 0.07
33 002859 EERL 16,665 563,277.00 0.06
34 300713 ] 7,008 524,688.96 0.06
35 600025 HBREKH 94,713 501,978.90 0.05
36 002508 ZHR AR 9,723 467,676.30 0.05
37 002892 BEIR 11,000 353,760.00 0.04
38 002860 AR 7,980 317,524.20 0.03
39 002916 TR LR 3,068 267,621.64 0.03
40 002920 1 3% Y 4,569 178,784.97 0.02
41 600933 g4 pliil 4,860 74,698.20 0.01
42 002913 IR 3 1,442 69,172.74 0.01
43 600903 FMIAS, 3,928 66,226.08 0.01
44 603661 TEAR A 830 56,855.00 0.01
45 300723 —dha 1,561 56,008.68 0.01
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46 603605 HIERE 1,909 54,826.48 0.01
47 300735 JealkHE 3,764 54,163.96 0.01
48 300719 TIRYEIR 1,898 49,765.56 0.01
49 603365 KEZRY] 2,111 48,785.21 0.01
50 603890 G 1,126 47,438.38 0.01
51 300726 TR 1,548 44,737.20 0.00
52 603507 PRYT I Ay 1,093 43,938.60 0.00
53 603916 DN 2,450 42,042.00 0.00
54 603083 SR 877 41,473.33 0.00
55 002915 IR A 1,085 38,181.15 0.00
56 603278 Kok ety 1,624 37,498.16 0.00
57 603477 PR L 1,955 37,027.70 0.00
58 300730 BHaIME B 821 34,112.55 0.00
59 300664 IR BINPS 3,640 32,323.20 0.00
60 002919 4 AR 821 28,948.46 0.00
61 300727 TR R 870 28,701.30 0.00
62 002922 UR 1,245 22,248.15 0.00
63 603161 il 1,239 20,753.25 0.00
64 603283 FEM L 1,349 19,614.46 0.00
65 603329 i A 1,182 17,942.76 0.00
66 002923 TEHE R A 954 16,227.54 0.00
67 603080 HraE KB 1,187 16,143.20 0.00
68 300684 R 827 11,528.38 0.00
69 603655 BT RN 881 8,193.30 0.00

8.4 MEHIABRESRTASHERZES)
8.4.1 RIFTASHGE AR ST 1H#{E 2% BHT 20 4 KBB4
SEAL: AR

o B 4 R
75 % AR JB B 44 R PN NG 7R E B
(%)
1 002236 KAER A 103,099,408.32 13.29
2 002466 KA 92,319,064.46 11.90
3 300450 v i 81,686,836.95 10.53
4 002475 SR & 77,284,223.73 9.96
5 002460 =Lz N 68,856,338.40 8.88
6 603799 ERENY 67,497,830.82 8.70
7 601933 FK R T 64,855,908.07 8.36
8 000921 HBERE 63,503,718.71 8.19
9 002635 LR 55,258,561.69 7.12
10 300136 {E4EIBE 53,739,891.57 6.93
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11 601012 R A 46,771,731.14 6.03
12 300340 ARHE B 43,649,793.00 5.63
13 002709 RIGH KL 42,977,521.13 5.54
14 002508 ZHR AR 42,854,441.59 5.52
15 601318 rh [ S22 42,692,225.24 5.50
16 000002 Ji A 42,391,755.13 5.46
17 002120 BRI 39,150,722.31 5.05
18 002045 D' FL A 38,199,278.49 4.92
19 000898 B A 37,005,721.29 4.77
20 300072 =X S7NVR 36,961,644.34 4.76
21 600884 A2y 33,160,284.48 4.27
22 600438 T8 Ry 33,073,767.00 4.26
23 600406 FH, 7 3 32,588,905.56 4.20
24 000820 Zife 30,868,894.28 3.98
25 300409 TH GHA 28,243,095.97 3.64
26 002415 T SRR, 28,000,717.50 3.61
27 002241 ORIy 27,310,095.76 3.52
28 000725 HETA 26,751,761.00 3.45
29 600966 4R, 26,218,122.44 3.38
30 603626 BB 25,661,424.45 3.31
31 600196 SRR 25,599,042.02 3.30
32 002035 g et 25,027,000.49 3.23
33 000423 R o o] i 22,871,664.94 2.95
34 601600 Hh E £R L 20,958,286.08 2.70
35 002589 Hii FRE PR 24 20,603,589.76 2.66
36 300118 K HEFA 20,054,315.92 2.59
37 002407 ES E2 19,726,492.13 2.54
38 002386 KIGEEH] 19,136,980.00 2.47
39 000069 BRI A 17,997,492.76 2.32
40 002562 Yl op R 17,936,515.00 2.31
41 000603 2 SV N4 17,602,428.61 2.27
42 002366 =Ry A 17,218,637.32 2.22
43 002008 Kok 17,118,942.20 2.21
44 300033 ke[l 17,042,398.07 2.20
45 603833 BRUR K & 15,849,292.69 2.04
46 600567 Ll 4R 15,590,370.00 2.01
T CSENGH (B SEANEE AT S SA0 (Esz SN 545 K SE A 8 Rk

AN AR E ) B, AFEHRZ S

8.4.2 RIS & HIRIES T FE 2% 5HT 20 4 KR A4
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o ) 4
F5 Ji ZEARAY Ji% S A PR A R 132 A P A EL A
(%)
1 002008 Kok 75,288,518.16 9.70
2 002635 ZIERHE 70,395,558.42 9.07
3 002236 KAERAR 69,445,067.64 8.95
4 300115 KB R 63,074,580.69 8.13
5 300136 (GESGEE 60,861,388.13 7.85
6 002475 ATIY 58,101,478.73 7.49
7 601012 R A 51,578,556.40 6.65
8 300072 =s $787S 46,609,609.46 6.01
9 002508 ZHR AR 41,798,845.27 5.39
10 600884 At 41,781,541.78 5.39
11 002466 R 41,285,773.55 5.32
12 000002 Ji A 40,491,997.11 5.22
13 002411 Wb RER Ay 39,493,691.44 5.09
14 002120 BIE A 38,813,181.13 5.00
15 603808 B/ AN 37,033,061.92 477
16 000898 My 36,853,684.02 4.75
17 002709 RIGH KL 36,843,233.82 4.75
18 002415 T FE AR, 34,921,325.43 4.50
19 002572 RIET 33,857,077.44 4.36
20 002043 fBOE E 33,775,446.66 4.35
21 000921 e 30,635,992.71 3.95
22 600406 FH, 7 ity 30,396,796.05 3.92
23 002241 HOR A 29,778,713.30 3.84
24 002127 R AN FL T 29,522,598.48 3.81
25 600966 4R 28,535,641.81 3.68
26 603626 BEAREHE 28,157,087.59 3.63
27 002456 KRFERHEL 27,952,257.21 3.60
28 600196 SEEZ 27,200,531.77 351
29 600497 Uth B 27,032,980.47 3.48
30 300409 TH GHA 26,861,288.70 3.46
31 000725 WRTT A 26,798,885.99 3.45
32 002045 EDE g 25,868,542.24 3.33
33 000820 PR e 25,114,383.25 3.24
34 000423 ZR B o] i 24,499,351.05 3.16
35 600104 R 24,191,699.66 3.12
36 000630 B 23,440,584.05 3.02
37 002407 EZ K7 23,153,971.85 2.98
38 601699 i 7S NI 23,039,884.40 2.97
39 000709 TN AR 22,674,048.89 2.92
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40 000980 IR 22,220,343.82 2.86
41 600362 YL a4, 22,133,003.92 2.85
42 002035 B Iy 20,876,228.62 2.69
43 600019 EA 20,809,540.09 2.68
44 002648 TEAK 20,559,951.15 2.65
45 000060 Hh &I R 20,477,495.35 2.64
46 601600 eaESE=EN4 20,292,525.50 2.62
47 600438 T8 A 19,311,765.79 2.49
48 000878 = Al 18,466,883.85 2.38
49 600782 BN 18,465,276.37 2.38
50 002460 A= i 18,127,129.18 2.34
51 300068 A 8 FEL YR 18,111,771.89 2.33
52 000937 HrhE 17,997,919.78 2.32
53 300118 K HF 17,827,672.32 2.30
54 601997 STRHARAT 17,429,945.93 2.25
55 002640 il 17,412,119.50 2.24
56 002562 YRR 17,331,620.95 2.23
57 000069 BRI A 16,938,477.41 2.18
58 002366 =R A 16,833,882.70 2.17
59 002386 RIFEE A 16,812,648.91 2.17
60 300450 S8R 16,801,991.99 2.17
61 300014 122%%%5 16,060,485.44 2.07
62 000603 BRI 16,017,889.59 2.06
63 002497 A 15,693,236.12 2.02
e “SENEH” (B NBEEERAT)  “S2h &80 (S B REERN") I3E LS AE &80 ()
LML H ) A, AHEARA G T .
8.4.3 SENJREE M BLA 55 K 32 H B 22 RSO N BT
Az ARt
RN H A A e 2,257,750,525.26
LB ERRN (RAD) B 2,379,268,355.24

HE: CSEANEHT (B RANBEE A

ALHA S LAAS B ) 3181, AR 5 T

8.5 HIARIEMIF M RIFFREAS

S AT (B HBCRION™) $4K

A

B RRAZ AT (Bl

VNI

o155 dh b

R B

B EEAF1(%)
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