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B S M AHFE AR S RGO (T 1 85 RO B R A TS5 5 5 S PRI L 21
FARFIGWE) , H 2017 48 3 H 28 FIld, SOAH S B A TN 32 4 10 BRI RT — 1 3%
BB IFA 0.600 M) F R IHE, BHRIFEFH AR, #%H A HitFEa=8:
PRI = BT — I 34 W71 110,600/ 24 4E K5 o
741022 BEEHRER

18 0.80% B F1He, BH RIF 2R K, #A3X. HitH

Bpr. NRMt
A A AT 3]
i H 20174F1H1H F20174E12 | 20164E12 H21H (RE44 T
H31H AERH) 20164512 H31H
A R A B G N ST AT B 863,253.70 8,204.67

e SRR EHEE NRASUTIFEE Sient—H
ERHA K, %A HatEARy:

H B8 2 =1 — H B8 577 158 >0.15%/ 2447 R AL
7.4.10.2.3 HHEMRE

B UTE 0.15% M R iHE, BH R

i AR
AHA
ALY R 4 BRI 201741 1H E20174£12 31 H
& REKTT AR M A R S R S R 2 B
N ZEFRES A N ZEFRE C it
T 34 2.76 2.76
&it 2.76 2.76
A AT B ]
SRR IR 2% 2t 2016412 H21H (& &AM H) 22016412 H31H
& RERTT AR U HA A A 4 B SCAS R S IR 55 9
A EFEREGA A ZFEIRAC it
TR I 4 -
A1t

T SO S A B LA AOAS B I 55 2l 1% C R IE &

BHRIF2EFHHIE,
S BN 45 i 55

H B i 55 2% = i

A AT e e, P R N 2
o HIEAXN:
—H C RGN HH e 8 5™

HHE >0.10%/ 94 R EL .

AT — H 2 8 %0 13H 0.10% [ 3 R 1142,
T ATA RIS EN I . A RS
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7.4.10.3 5RBOF BEATHRAT E R LT 3 B 527 (5 B 06) 32 5

960
7.4.10.4 BREEFREARESKERL
960
7.4.10.5 HREBEHFRE RNBRITHEXRPLIBF=AERF EWA
Az NRMIT
A3 AT )
20174F1H1H F20174F12H31H | 20164F12H21H CGEeAFAME)
e
R 275 Z20164£12 311
HAAR %0 EEHPNISYHIPN HAAR 2 %0 E=EHPNIFSN PN
o E RAERAT - | 54,935,696.00 128,889.99 24,374,549.22 17,489.09
o E R AR ERAT - BRI R 1,250,000.00
E: AESHRAT AR B ESTTE NRAERTRE, T RNEART .
7.4.10.6 AREEAHYNS EREBT RS IESFRERL
960
7.4.10.7 FHADRERE 5 E T UL
960
7.4.11 F)ES EER
M ZFEREA A
Az NRMoT
10 3t e I UR LR [ R A X
=] 255 ,/f,% N 5K 4 /El\‘
5| REEICH FrEH P - P FliE S EEE | &E
1 | 2017-12-27 | 2017-12-27 0.390 | 23,312,253.02 32.70 | 23,312,285.72
&1t 0.390 | 23,312,253.02 32.70 | 23,312,285.72
M EZFEEAC
Az NRMIT
10 S M E AU (BB |
= 2% 7% s > H o INERAN e
Feg | BaEieH | BREH P - A FNES AT | &
1 | 2017-12-27 | 2017-12-27 0.370 85.03 85.03
f=ann 0.370 85.03 85.03

7.4.12 BAER (2017 4E 12 A 31 H) XxEEFERIFHEZRIES
7.4.12.1 FAEHFT R RUES T TR R FE 2 RiEss
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T 2 F R HC B IR & RUIE I RO 5L 2017 SFE4E TRkl

7.4.12.1.1 ZRIEFHSH: BREE

s T D] IV MiE sz W | BRAE | FE (R IR IR Sk
AL N H wH PR g | ERM | A B | BRARRE | Al EEA
603080 | Hr5E K HE | 2017-12-25 | 2018-01-03 [HifitA L-ii| 13.60 | 13.60 | 1,187.00 | 16,143.20 | 16,143.20
603161 | B} | 2017-12-28 | 2018-01-05 |Hifl A& -ii| 16.75 | 16.75 | 1,239.00 | 20,753.25 | 20,753.25
7.4.12.1.2 ZIRIEFFAN: Fids

W T &) Al TiEsZ | ARG | BE (R IR IR g
R85 W H HmH PRERY kg | AEBAY | AL 5K) | CAREET | fh R
123003 | W5 A # | 2017-12-13 | 2018-01-17 [ fsi A& k| 100.00 | 100.00 30.00 | 3,000.00 | 3,000.00
128029 | KPH#%f5t | 2017-12-22 | 2018-01-16 |#ifii& [-1i| 100.00 | 100.00 | 858.00 | 85,800.00 | 85,800.00

7.4.12.2 JREFAR K A R S i B PR

p

7.4.12.3 BARMRFHIE AR 5 P ENTEH KRS

p

7413 & T ARXK KEH
7.4.13.1 PSS BSR4
RIS, A & T XS AR TR E I 4, & Tt

S RS TNIE, JR T bR KA AE 03 4 o B4 (R 0 B FLAT B I3
() el T, P 3 AT 17 O 2 (e /AR MR B At 2 o [ i
Pk EOIEE) . BGIE. BRI SR K S TR, DRSS R s K T
ACOIRE M. SR ST B Sl AL A %
TR R (BT 40 B A S TR o TR/ R SRS . PR . S
BOUTIR S . VSRS RN BRI, BT, e T R) R

YRR I B R M 2 0 VR B3 B8 1 At < o R (B U4 5 v [EAAE M 2 RO AH S ) o

AT AR HH 280 ) P 1 5 1 2 e kTR A 9% AR KURS: 32 AR A5 XU« s I
DR B i 37y AR o AR ik i T X 22 A BE SRS A HLEE &, B AR RS BT T
T34 Ik S s A NIRBUR SRR SR 8 I 3 [l 4

ARG EHNEY TEF2UT, UNEEEZRNZON, a2,
B, WS XU B AT Sl 55 50 1AL RS UG B AR A AR 2R o AR 0
R T HNBAT W NS T AR RN B, mHS TR E A R B EEGR, XX
B B A e A AR A DT AEEF 2 T BOL X E R 2, SR m XSS
ARG SR HERE — AR AR, AL DA i gt B K ) SRR A XU s B % K
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M

SEATA SRR, BT EE S TT, 10 R FEZE 51 2o R AT ST (0 XU A BT 45 R
B R I WA SR AR O o w) R B H B AN M BT I AT IR R, N
— AR XU B ARG R R SR Ry, A ) A XU R A4 ) PR A 5 e S B
N5 Hobrs U B 671 5T g 3 A1 58 3 A W BEUT AU B FE R, AH RSt w4
B E B S B0 LAE, MR A R % R R R 2 R4 B Sl

R e < < A TN T < i T g R R U kRl i A e A A E
BT B0 7592 25 3 0 5 A UG P2 A R AT BB Rk o ISE R X BT O SR R R R, S T XU 353 2 f
PR D L AL TR A8 XSG 453 2 PRI SR o T WA 0 BT D 8 0 AR A B 4 i B % HL AR
GE 5 HE 4 0 ric i T RURHE IR I R e i KRS AL FR AR . Y, HE IR R
s S48 2R (0 BIR RO B B A A P, i mp St ot 5 ot JRURG: A7 MBS L A A ROV A
S IE I A R R SR, 4 IR A 1 7 T RS2 (Y LA
7.4.13.2 15 IR

15 FH XU 2 i B G 7E 22 5 1 P v R A2 G 0t - R JBAT & 20 54T, Bl B T UHIE 25
ZRAT NS . HE4E AT RIHAA BRI, 3 3O 4 VR P B R A2 R4 1 XU

ARFE G I HE G I NAEAE 5y W28 55t F B IR GLEAT T R VPG o AR 41
T RAERAT A AT AR S G R AT RAEARAT, NG S ARAT A7 3K OG5 B R AN K
ARFEGTERE 5y kAT BI5E 5y 11 LA [EIHIE 57 25 10 485 A R BT AT 51 38 5 5t F 58 IE 75
ASWCRERITUE 5, 1 20 R T REPEAR /I 2EHRAT I8 [RD Y T 353304758 5 i ¥ 5% 38 5 %o Foidk
ATAE R VPG FEXHIE 257 22 1 7 ZBEAT BR i DL A8 il A L PR 55 FH XU

ARFE G I HE G N 15 AR B B IACRE , 38 ok 4 R A SR A R
HE SR RAT NI F R, L 43 i 3805 DA 23 B Fl XU

RIS IE FVPE % Ch BN RARAT S FVERE B R S W) BoE
brAEGTTE B
7.4.13.2.1 HEHEREERI SR RE

M ARG
S VP28 A LA
2017412 H31H 2016412 H31H
A-1 -
A-1DLF - -
AP 177,135,732.50 9,966,000.00
&1t 177,135,732.50 9,966,000.00

T ARVFGER D A FDAF 5 [ AR e 51 o
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7.4.13.2.2 KGR EEIISKRFHRE

Bfr: NRMot
KSR 2 AT LA
2017412 H31H 2016412 H31H
AAA 298,028,700.00 -
AAA LR 20,774,028.00 15,547,400.00
RIFH - -
it 318,802,728.00 15,547,400.00

7.4.13.3 FshtE XK

TRBTE RS 2 T8 B 4 A2 JBAT 5 b ST DRI S 5% IR a8 3] 5 < A R P XUy o AN 4
ISl PR R — J7 TR [ T 2 0 ARG A AT Bl B R I8 R R B S 8, 55—
TSR [ T4 5% BT Ak 1958 5 T 3 AN R T ot >R 110 78 SO0 PR e il DR 4% 9% 4 Hh T IV E T
37 LR B35 B A 0L R DA B R A AR B

BT S IRE [E] B 4 (A Sl P IR, A s 4 ) i A B N 5 I 0 A 5 4 ) A S [ 1
BUEAT P2 W IR TR AP 75 oK, IR S 3 T 2 G b I P FH 83k ~F 5 2 AHDUAL .
RIEL I E NI G F P RE T EAURRIEK, 20 IR 00 T IBE[R] HE )
AEER T2, AR DR P A (e A =y SR R B P XU, A R DR B i S R AR 2

T 2017 4F 12 A 31 H, A4 A3 a6 & 240 2\ H ¥ —A4
HULA BANTEE,, AT IRE [l 5 <5 4 2004 B (T 8 ALk ) JE 1 e B H HASTER, BRI IK
REARITI G L BHI SR E
7.4.13.3.1 REFNEAESHE T KRR KT

ARHE L I 4 B NAESE 1B VT R A b i (AT SR R IE SR I BT I S da R 1
INEY T AATFSEEETFEIE S B SR RS BRI E ) [ 2017 45 10 H 1 Hile
AT ) SEVER SR AR 4 25 08 7 RO A M AU BEAT A7 B, 3 T 7 XU A B0
IR AR S LA RO T BEFR bR o VAL IE 52 R (1 B5L B ot P L A8 DA B L5 7E A B 1] P9 AR
ILRE ST (25 A TR bR S I A VR AR b HEAT RR 2 00 W U AN 4347 6

RFEG PG T — K A RAT IS5 T A I 4 BF 7= 4B 1) 10%, HAR:S 5 i
N 4 (10 A 4 N B 1 At B 4 S [ — A R R AT MR 257 AN A5 I i E 55 11
10%. ANHES 5 HACKEE G 056 B B HA P GRS L FFFA — K BT ARIK

TRy Rl iE R SR A % BT w] ATRUE R 15%, Ak e 5 AR &R G
NE BRI R H G AT — XK L AR AT s B, NS b 2w alii
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|T'||‘J

TSI 30% (56 A 1 HEAT S HOHe) Fie LU AT UE 7 5 B IR s i < % v FRIAIE B A
58 RFIR AL B A A2 I LA PR 1) o

AHE G TR IR SR AEUE S5 22 5 it 7, HARIR AT ERAT R RNE 3458 5, 57 4

BE I N S PR AN BE B AR S IE 7.4.120 #EAh, AL GRS
(5] ) 4 R 9% 72 7 A N 8 e B sh M 75 R, B B PR — RS R R S R I R
I SN B o AK: G R 24 B8 TR ) 1 52 R B 7= T B A T AN e B 4 W P4 E 1Y
15%.

ARFEG RS BTN B RS & 5= 74 A H ] AR B8 7= 1 ) AR BN (R gk
TR EVPAE S IE, B OREE B BN R ] S SIS 7 A A H T A8 s 77 16 ) AR
WA E

[, AN 4 1) J 4 A TN S 5 B 43 U [ D22 5 (1 B3 H 522 5 o - e B v R
2 [ 2 SR X A8 5 %o T (R 55 IR V00 45T R 70 JAT AR 7K P85 R AT b B2 1 RUER i i 5 7
AN B, LA AN [R5 5 0 T 52 it 38 5 00 P88 5 R R0 A T 0 2 R 88 S it s
P A < NS 101 B Wy 52 5 (RSN AR AN A G T2 ARG o A7, A ok < P A < PN S
SLF 1B Ty S A v B R e AR BT A K B B S B A R K FR S e I B
9 RS AR B0 55 A B AR B AR DR B e A o MBS 30 JRAE S RA SRR I3 LA 7 i
Je HENIE 23 A58 (0 FAh 3244 9 38 5y 5 - FF R [ ) 52 By b, ) 3 52 R 410 it ) 8 oK
55 54 G IR 40 e 1R BV R AR R — 20

Lity IR TR B PR bR 0 W 45 5 A BN XU, B P4 e 1) St AN R e AE AR
& WA IR BN M B R AT
7.4.13.4 TR

T 4 XS i 15 2 <5 BT R < il T L ) 2 0 A AR SR I < 7 8 IR i Ak i 3 &2 i i
PR3 (7R 2l T R AR Bl P XU, A0 2 XU o M XU R FE A 4% XU
7.4.13.4.1 FIRXK

R 2 X 2 45 4 i T L 10 2 oA S 6 9 52 11 4 P 2 48 )y 1 A 9 3 P IR
2R U e i T BT H T T A 2 BT R B SROE T B RS, e B A
SRS 4 R T LS T W AT S50 ) 25 SRR 915 717 47 P 23 =R AV B 0T T A SR B 4 T R i
R JRUGS «

N G 1 4 A BN S DX A 4 TR 110 R S R M e 1 AT 4%, ol I v e 4
T A I A AR 7V B IR KA T B
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IFE G FEA FORAA R SR = A G Al A TR, I AR S RN K& E
TGN I B I R AR KRR L EASE T i R AR o AR B G IR A U B 7 32 2L
NEATIFR SR &M S, FHRES. fERE. EANREERT 5,
7.4.13.4.1.1 FIZRR KM O

Hhi: NRMJG
- jffj’; wp | LEN 154 5 4ELE Rt &t

0

BRAT K 54,935,696.00 - - - 54,935,696.00
s AT 4 4,326,252.92 - - - 4,326,252.92
7 ORAE < 59,174.59 - - ] 59,174.59
58 P & g 177,135,732.50 | 307,109,328.00 | 11,693,400.00 33,399,224.92 | 529,337,685.42
SENIREE Rl 57,000,000.00 - - - 57,000,000.00
SRS HaK - - - 17,054,589.03 17,054,589.03
IDA &R RSN - - - 11,370,009.07 11,370,009.07
ignstny 293,456,856.01 | 307,109,328.00 | 11,693,400.00 61,823,823.02 | 674,083,407.03
wili

AT HIE 77 Sk - - - 67,413,522.02 67,413,522.02
7 AT 82 [B] 3¢ - - - 2,336.34 2,336.34
o7 A< 7 N Fi - - - 318,105.79 318,105.79
AR B - - - 79,526.41 79,526.41
A4 B i 55 2 - - - 0.31 0.31
N ASEAE 5 9 - - - 117,664.83 117,664.83
A LIS - - - -5,698.61 -5,698.61
A A7 5 - - - 266,000.13 266,000.13
eIt - - - 68,191,457.22 68,191,457.22
P 2R UK FESR O 293,456,856.01 | 307,109,328.00 | 11,693,400.00 -6,367,634.20 | 605,891,949.81
iii’i G 4L Y 15 5 4L |- Kit& Lt
B

AT 1K 124,374,549.22 - - - | 124,374,549.22
oy 14 Rl 17,149,400.00 |  8,364,000.00 - - 25,513,400.00
SEN IR SRt 62,000,000.00 - - - 62,000,000.00
IDA @RI RSN - - - 429,739.41 429,739.41
ORsSa 203,523,949.22 |  8,364,000.00 - 429,739.41 | 212,317,688.63
il

AR K - - - 12,000,000.00 12,000,000.00
INRRKESEPNE L] - - - 43,758.25 43,758.25
N ATHEE B - - - 8,204.67 8,204.67
i fit st - - - 12,051,962.92 12,051,962.92
R 2R BUR SR 1 203,523,949.22 8,364,000.00 - | -11,622,223.51 | 200,265,725.71
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[l

VE: R TR A G VP S AR TN AR, B A 2B (R 8 0 I H S 33 H 2k
B4,
7.4.13.4.1.2 FIZR R BB 4B

(585 B i A 2 DUAR 1) FoAth T 37 A8 B AR FEAN AR
X B P AR R H 4 3 PR E
e o U A S & (. N T)
. HH IR JRURE: A% 2 1R AR ) TR R
2017 £ 12 A 31 H 2016 £ 12 H 31 H
LR % 25 N S 4N 265 Hhnzy 6
2. A Z _ETF 25 LS k%) 262 b2y 6
7.4.13.4.2 AMIC X

AN IR A2 4 R T EL £ 2 50 A 1 B SR B 4 9 22 DR MV 28 A8 2y i R A 9 B0
R AEE G BT BE7= R B LA N R T, BRI B RS AU o
7.4.13.4.3 FHARMNHE R

FCATAR s XU 2 i 25 < T 45 4 Al T LD 2 oA AR Sk IR 0 2 DR B T 3 R 2
ST ZE LAAMI T 3304 IR 32 A8 Bl T R AR I B i R o AR 4 R B B IR 22 5 i I
T BARAT 18] [V T 358 55 OB SRR 57 BT TR I P A AR A IR SRR T BRAMIE 95 R AT 2
T G 2B BLBURE RS T R0, ] BESR IR T UE S 11 37 B Ak U Bl ) S

AFEGIEE H B A E T B € TR E B AR R OTVE, E
FR S A5 5 RH IR 4 55 B 7 28 AN REAT AR RS (8 TG, SRR TR A 4y
r5 8 T BT Ira HLE S AT RTBEVE RS

AN G 1 I 15 LA 1) A U B AR AR AN A% AR o AR G I S 7 o R 4 B Y
0%-95%; AN3E 5 H HATEHIBR TR TR & 2 SN BRI 4 UG, AR ORI
GBI AL UL I BUR S AMCT 2R & 513510 5%; BUERHE 5 54 715
A 0-3%. BEAh, ASE G0 48 BN AF H X AL G BT RAT (R 5 1A St i g%,
Wiz H 2 Pl B U710 e b AT KBS FE &, A5 VaR(Value at Risk) 545 55 ok A A 2 4
T RO VS E A A IR, o A S o R 47 R B A 42 1
7.4.13.4.3.1 HAbYrAE XKD

SA: ARG

AHIAE AR
- 2017 412 H 31 H 2016 4F 12 H 31 H
\ SR ki
N A AN (I~
A FeE P L AILHHE FEVE L
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|

il

Bl (%) Bl (%)
5 Ty VG i 7 — I R AR 33,399,224.92 5.51
TG MG P — e B

LG PG = — S & SRR 5t
T A A R 0% 7 — AUIE R BF - -
&it 33,399,224.92 5.51
7.4.13.4.3.2 FAb g R R BURME ST

T2017 £ 12 F 31 H, AFEG R A 5 MR G R EBE A SO 8 o5 B4 5 1
fILL1 2 5.519%(2016 4F 12 H 31 H: &), FILERATIHRIZMIMNIILZ LM T M i
DR 25 1R AR Bl sht T AR e 4 W P B G EE KR (2016 4 12 H 31 H: [F).

7.4.14 FEITEBNS TS THIREFTER PR HALE I

(DA RMME

(a)&x il THA SR E TR ITE

AR ARG RTEZER, B A S E BT S B A SRR U E
FIT a8 R 5 A2 TR R -

R ARG s TR A T3 bR G TR AR AR

BRI BREE— 2 R N AB S DG B 77 B A i LB B R 4 T S AN

BRI ARG B BN W S B

(b)FFEEH LAY Fo A T & ) e il T A

()& EXREM T AN RIME

T 2017 412 A 31 H, AEEEFFAIILIA RME TR HIBZ TR S0 &5 10 4
MR T H BRI RPN 3526972847 Jt, BT H ZEZRKKBTN
494,067,956.95 JG, oJ& T35 =2 X HIA%1(2016 45 12 A 31 H: % 2Kk 25,513,400.00
TG, THE— RIS ZEIR).

(i) 2> Fo W8 it & 2 U a] 1) B2 K A2 3

XTUESR A 5 it BT SRR g, & I RIS 58 5 AN T R (BLFE ik 2k
1A S ATEER) . BUR TAEA T RATEE O, AREEAS T E 2585 K
FIRHIE] 22 5 ANV R S 11 S R SO TR o AF DG e SE AN 057 1 A SUMEFUN R — 2 IR HFIR
YA VR SR FH AN T RS N A T A SO E SRR R, 1 M ORI AT R A
FOMELSL R 28 — R UOEE EE = R IR

(iii) 55 = )2 R 2 o B R EURAS 1AL 5y 42 0
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[l

|

oo

(C)ARFFEE R LA SUOME T B ) <t T B

T 2017 4F 12 H 31 H, AEEE AR IERESAI LA RN E T &R T 7 (2016 4F
12 A 31 H: [).

(d)ALAA et E TR E R TR

N2 oA R T 1 4 R 8 7 A0 A7 45 3 A48 RSO ORI L Ath 4l 675, FL K T
052 RMEARZEIR /D

()M fEBL

MRPEA BT [ R Bi% 5T 2016 45 12 H 21 HAAG 1 #i[2016]140 5 5T H
Hodsil IR A RS S A AECR IR A MRLE, BT IS E R
KA BB BT N, LB M E NI E BB .

R B H KB5S /T 2017 42 6 H 30 H AL 4 Fi[2017]56 5 (kT HE
FE IS E R OC R IE D) RUE, B E BN E B i R R A K A
FANAFUT N, BHER WS TRk, 1% 3%MAERCR G NIGE R . X R T~ M 7E 2018
1A 1 HteE R R AR ER AT N, R ERR, ARS9: S
AR, VBB TE T i B BN UL H A I 3G (BB 4B 200 K0 o

UbAh, WMEBEH. EXRBISERT 2017 4 12 A 25 HAA KA FL[2017]90 5 (T
FEN T 7 B8 7= BEAT BT S5 0 B BOR @ ) W B = AN H 2018 4F 1 H 1
H iz & B8 7= W SRR I BE IR S5« R 2B IR 38 43 4 R i L 55 1) e B A0 e i HE R

ERBCBCGR R AT G A 2017 4F 12 H 31 H W SR 2 R TS
Q)R S OMEAIEE AL AL, AR B STk H AL T8 5 2200 WY A A B2 B3 00

[EEHEGHRE
8.1 HikREESHE=HEIBMN
S NRMt
Fe TiH G H G BB (%)
1 W% 33,399,224.92 4.95
Horp, pZE 33,399,224.92 4.95
2 FEe T
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3 ] 5 WA 2 5% % 495,938,460.50 73.57
Hrp: fiigz 495,938,460.50 73.57
B RFIE SR - -
4 Dig ke - -
5 ST SR - .
6 SENREE Gl 57,000,000.00 8.46
e SEBr R0 1) S N R B 4 il - -
7 WATH B MG B/ T e AT 59,261,948.92 8.79
8 Aty & T B 28,483,772.69 4.23
9 At 674,083,407.03 100.00
8.2 MIREATW R REFR TR AHE
8.2.1 MEMBARBITU KM BENRERTHE
A NRMt
A5 A5 ANRME | A RS T EHE I (%)
A R R AL - -
B KAl 2,594,542.07 0.43
C il b 9,021,000.27 1.49
D CIVAR #UJ PR S KA = R R 459,101.87 0.08
E 28300 - -
F %tﬁ%ﬂ%?%ik 677,595.00 0.11
G LB SAEEOLY 2,447,253.94 0.40
H Aol - -
[ SRR ARSI S5 733,220.00 0.12
J Sl 13,809,935.77 2.28
K S Hu =l - -
L FEL BT R 55 MR 55l 3,656,576.00 0.60
M FFEERIF TR AR 55l - -
N IKF FREEA > L5 it i B - -
@) JE RS ABEERI A AR S5 - -
P BE - -
Q TPARMSTAE - R
R Ak A E AR R - -
S oh - -
it 33,399,224.92 5.51
8.3 HIRIRA SUUME HEE S5 =¥ L KN R BT e IR B B 4
SR AR
| mEeE | mmen | aEmw i | R
1 601398 TRHAT 815,268 5,054,661.60 0.83
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2 002027 Iy IRAG 259,700 3,656,576.00 0.60
3 601988 W ERAT 862,500 3,424,125.00 0.57
4 601336 BRI 46,700 3,278,340.00 0.54
5 600887 PRI 7y 81,600 2,626,704.00 0.43
6 600029 LA 203,800 2,429,296.00 0.40
7 601766 o AR 172,900 2,093,819.00 0.35
8 600028 W E A1 330,500 2,025,965.00 0.33
9 601318 H ] 22 22,400 1,567,552.00 0.26
10 600741 IR 2 44,200 1,312,298.00 0.22
11 600104 R 33,200 1,063,728.00 0.18
12 600276 TE 5t 2 24 14,200 979,516.00 0.16
13 002078 IR FH 4R 92,602 859,346.56 0.14
14 300413 PRI 22,700 677,595.00 0.11
15 601899 S|4 123,873 568,577.07 0.09
16 600406 FH, 7 B 28,200 515,496.00 0.09
17 601288 FMVARAT 126,699 485,257.17 0.08
18 600900 KT 28,413 442,958.67 0.07
19 002555 —LHE 10,600 217,724.00 0.04
20 603477 PRI 1,955 37,027.70 0.01
21 603161 Bheds i 1,239 20,753.25 0.00
22 603283 FENE ety 1,349 19,614.46 0.00
23 603329 AL 1,183 17,957.94 0.00
24 603080 kK IE 1,187 16,143.20 0.00
25 603655 BT AR 881 8,193.30 0.00

8.4 MEHARERRASHIEREZS)
8.4.1 RTHENEAE h HIVIEEH ™ 1#H 2% BT 20 4 HIRE 4

SHEA: AR

y? &
el R e 25 447 KBNS gfgfﬁf ff
1 601398 TRaRAT 13,994,193.00 6.99
2 600900 KT g 13,775,366.50 6.88
3 601939 BBARAT 10,995,497.00 5.49
4 600887 R AR 8,792,820.00 4.39
5 601318 Hh [ P22 8,474,126.00 4.23
6 600409 =RML 5,994,476.59 2.99
7 601899 A 5,083,199.00 2.54
8 600153 R 4,996,095.00 2.49
9 600511 ] 24 1y 4,993,089.00 2.49
10 600029 [EEpag 4,561,295.00 2.28
11 601933 K R T 4,497,636.00 2.25
12 600048 TRF B = 4,496,239.00 2.25
13 002078 pNEE 4,495,769.80 2.24
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14 600585 HFIZIKR 4,354,021.40 2.17
15 600028 HEAL 3,999,283.00 2.00
16 600079 NAE L2 3,992,404.16 1.99
17 601111 Hh [ [ i 3,562,142.00 1.78
18 601988 W E AT 3,497,291.00 1.75
19 002027 PN 2,997,970.00 1.50
20 601336 e RS 2,995,001.00 1.50

T AT RN G 38185 RN RS B A A e LA K ) 31, A5 FERI R A 5 e o
8.4.2 RIT3L MG WIS B ™ 1$+ME 2% BRAT 20 &2 KR E 40

SRURAL: ANIRTIT

7 DVR >

FE | R 25 447 I 4 gfgfﬁffi
1 600900 KATH 16,669,378.91 8.32
2 600887 PRI A 12,462,808.97 6.22
3 601939 T 11,789,561.06 5.89
4 601398 TRHAT 10,721,125.48 5.35
5 601318 Hh [ 22 9,336,904.57 4.66
6 601933 TR R T 7,773,744.81 3.88
7 600409 =R 6,059,435.00 3.03
8 600153 R AR 5,312,317.74 2.65
9 600511 24 Ay 4,982,643.00 2.49
10 601899 N4 4,942,670.90 2.47
11 600048 PRF = 4,430,778.90 2.21
12 600585 HFIZEIK Y 4,403,770.00 2.20
13 600079 N2y 3,896,719.06 1.95
14 601111 HH ] [ i 3,683,328.92 1.84
15 002078 N EEIR4 3,384,548.63 1.69
16 600029 [Eapap s 2,895,056.00 1.45
17 601668 Hh [ 2@ 3 2,551,949.32 1.27
18 600066 FIERE 2,507,699.00 1.25
19 601607 iR 2,506,891.60 1.25
20 300413 PRI 2,164,998.00 1.08

TEe AT« 52 HH B0 42 158 s S B (R AZ A 3l LA B SR, A5 B RS2 5 B
8.4.3 LB HI A B B S Y B BN B

Az NIt
SEANBEEERI A (RAS) A 180,754,215.14
SEH RN (R3S B 171,233,515.55

T AT KA RAT
AFHEHRZ G -

“ILH BRSNSk
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8.5 WIREMSE A RKBFREHAE

SRURAL: AR TIT

75 fi 7 i A FAE i 3 4 W P 1 E L B (%)
1 [ oK 197 13,684,732.50 2.26
2 P AT YR
3 i iEis 78,061,828.00 12.88

Horp BURTE SR 19,996,000.00 3.30
4 ki 7 258,740,700.00 42.70
5 A 5 3 R 7 5
6 rh AR
7 AT (I AE 3 fit) 1,996,200.00 0.33
8 [ b 77 B 143,455,000.00 23.68
9 HoAth
10 | &it 495,938,460.50 81.85

8.6 HARIEA YA 5 E ST 13E LI K/NHEFF BB T4 B B 3 B4

SHERAL: ANRMT

o e . - R
P i A0 fii 77 44 K HE (k) A RE LB (%)
1 143182 17 44 01 500,000 48,920,000.00 8.07
2 111781016 17 #H14L4R4T CD089 500,000 48,190,000.00 7.95
3 111792761 | 17 FH & Hi47 CDO16 | 500,000 47,730,000.00 7.88
4 111799134 17 BN ER4T CD122 500,000 47,535,000.00 7.85
5 143132 17 i+ 01 400,000 39,452,000.00 6.51

8.7 WIRIL A SLYME S B ST 18 LB KM HEFF I BT R B SCRAESR BB A

ARSI AR IR AR FFAT B SCHFUE ST

8.8 MEHIRIELA AAIME HE ST HE IR/ NFFRIRT LA R ERRE VA
ARGAME AR AR
8.9 RARIZA FHME i H G B 7= 19+H Hu ) R/ HEAZ B AT A2 BUIEBCR B4
AT AR IR ARFFAT AL .
8.10 MEHKRAE SR E BB 21U
AT AR IR AR R AR L
8.11 MEHRAE SR F I E B 2 1E U
AT AR IR AR [ 1T
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8.12 BB AL M
8121 AMEHN, AESHFEWW TR IEFNERT EHKR 17 LRI
CD089(111781016)F1 17 KM 4R4T CD122(111799134)41, 14 H B s 53 | 1 L R A&,
RERERH Bl —FENZBAFESR. THER.

2017 12 F 26 H, WA R & AT A PR, PISALERAT IR A IR A mlidE K (4
N R SEANEARAT D B F 1) AOAH DGR, WAALARAT Rt PR ] i AL AR MR =) Ak LA
A AT B T

2017 4 1 H 20 H, hEANBRRATHUN O SAT RIBUMN RAT I A TR & w4t it
FEER RS IR IAT Ay, 5 Lt BB AL 51 5 (2017) 10 5717 BUL F e 45, ab A4
T AT B 7
8.12.2 MEMHNES KRNI HEZRED, BAERBEHES S FAME R EREEZS
HIBER «
8.12.3 HAR LAl & I BE =1 B

B KR

e Gt &4

1 17 H PRAIE 4 59,174.59

2 PECIEZRE BK 17,054,589.03

3 INLidivel -

4 JRE AR S 11,370,009.07

5 JSLHS FR R

6 Hopth iR

7 R A

8 FHoAth

9 it 28,483,772.69

8.12.4 JHFRFFH I AL T BB B vl 5 55 A 24
L VAN W

75 e AN i3 44 71 Ny I TIXIEN i 3 4 0 P VA EE A5 (%)
1 128015 A 1,907,400.00 0.31

8.12.5 HIRHI+4 B P A AERIBZ IR LK WA

AT G AR IR AT+ 2 ISR A AETUE A2 BR G DL o
8.12.6 HBA GG FERH A CF R IR

BT U NIRRT A5 A B 8 T B AE R 7%
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D HESHIRFAEANEE

9.1 MIRESHBRFAE N BEFE NG

Prainsas: 4y
Bl N4t
. AN | PHEER WA 3 NS &
LR ) " s ‘
PR | EREmE I R A O RpsEii)
TRV e | T wee
M EFRA A 257 2,325,870.58 | 597,626,612.28 | 99.98% | 122,127.78 0.02%
N ZFREA C 6 383.03 0.00 0.00% 2,298.20 | 100.00%
it 263 2,272,817.64 | 597,626,612.28 | 99.98% | 124,425.98 | 0.02%
9.2 HiIREEEEANNMUEN BRFEAZESHER
G A4
5H o BB () | D “@;
R EZFRAE 95.97 0.00%
PNy =<2 \ AE=T
iigfkﬁﬁM&k*h @ﬁ§$%n 2.203.22 95.87%
‘ &t 2,299.19 0.00%
9.3 HiRELEFHAMMNEN REFEEAFBRAZELSHFLEEXF KB
ESREE ot ry s
i H 13 K ) 2 1B [X 7]
o)
I BE -
RATGRETN G ISR GRITIITH 155 AR E;ii;A -
AT 4 ﬁﬁ“ -
R ZFERA A -
AEGRESAEMEFA AT IS EZEERAC -
it -
1. ARFEPE NG TR TR 5t NRFRE A4
2. AIEIESZIRIFEAILSE
810 FFRRE S HEE )
B

T H

W EFRS A

M EFEAG C

EREZE (2016 4F 12 H 21 H) 44580850

200,126,506.40

$ﬁ

o ST 3 < 0 B A

200,126,506.40

AR

J R G 5 I 4 0

397,726,680.34

4,626.73

54




—— |
=g S S
E= BOSERA FUNDS T 2% F RIGHEC B R A RE R B R 4 2017 SRR
Pl ASHRAE HH I 4 R e [ 47 0 104,446.68 2,328.53
AR HHFE S 37 4 2 sh 4y 40 - -
AR B HA AR S 4 40 A A 597,748,740.06 2,298.20
81 EKEHES

11.1 BEE&MHFRA AR RN

RIS BRI 27 AT T HE M IR AR, KRB A 2017 4 2
H 23 Hilg, #2017 43 H 23 H 17: 00 1f:, SWHGET 7 TN EFERELE
TR E AV L G PRI B O R G O U R ). AR (AT RIE R 408
TEEEINEY E, EEHFRA AR UE MHEDIH R a2 HEA R
112 E2E&EEAN. EEREANEIIESHERITHNERAEZRS)

ARG WS EIAMBESIEE NN LT RS E T TEERANE L),
11.3 B RESEEEAN. E&EWr. BE&REVERURR

KRG AN T RAFE S SN BEMPE. EEFE SRR,
11.4 FER P RIEHHR

AR A AR B 4 1 SR R SR
11.5 RESHATH R T ITES g i

ARFHE G F RS A R A R0 H R I I I A K R 2 T 355 BT IR A B O AR 4 4
PR TR DS o AR I Y AR 4 B A H 71 2% 66,000.00 TG .
11.6 BEA. FEEARHABREEN R ZEESLL T FHER

RIREHAN, BESEEN . FEESHE N RACE ST L s R EA
52 B R 1A 2 A T S
11.7 BE&HRERARR 5 HETHE R ENL
11.7.1 HESHHIESRA TR 5 BT AT RERE MM & ER

B

o

SHEA: AR

o TEeT) N XN EET NS
\ Lo R S \
=T 2 FR VE
AEED ig WReE | mR we | enmm| o
LB L
VSS GRS 2 350,109,782.46 100.00% 256,023.09 100.00%

T AIESRYE P EIEF B E R A S CGOT 8B IR I BTk 652 5 JF L 1 BE A 5% 7] L) 3
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HI)  GEMEETF[2007148 5) WA XMEER, RAFERR T ZFIEHLENMIM SR, &
ERGL WK, M2 XA 15 eE HIAE 5 AL

1. H4 G S R B bR T

(DA EAT HRAEITE, WIEHIEEA, 70 A RITHIA %,

QRAIEEIBIEFT M. ZRRNEINEME, 505 Ui & 5 & AT IR 58 5 10 75 3

(3) LA ek 1 4 7 0 4T IR 25 06 3 UK P, S AN BT« A S B BT FE B8 S AT L S Wi i 7,
AE Sy AT 2 RAREE R RS T 2 AT Rk, AR S K+ & A
BRSS: REMUR A R TS BIE S IRE B, M TIBTUIRG, A TFR BT A SR A
S35 RERUR A FIHHO 5 (K TF IR, B A ASE LA B b 77 T 45 FA R £ 3t BL A7 1 PR 25 5
Fo

2. FETIL S AR

(L) AT S8 AR bbb 5 52 J 1 2 i FH 52 5 6 60 O 5 2 E LR

(2)3 & B B AN AT 5 2 B WU 63T o 5 R WAL
11.7.2 ZEHAUES A T35 BIu#t T HAESF R R B

SR NRMG

rr EET] R
oy Ty
. S \ 5
PRI e | TR mewm | T | e | s
S S i
. _ \
HEFEIESR 378,882,820.49 | 100.00% | 7,253,100,000.00 | 100.00%
11.8 HAEREH
e AETH TR e O
|| AR R R A RO A | DR, E |
A oo TESSRR
| R R A R RS 2017 | AR, bR |
b 3 oo TESRR
L | BHEERARENA TR 00 | PRI, ERh |
AR (IF S0 oo TESSRR
. | BN EERERERA TR 00 | PRI, Wik |
AR (D oo TESRR
C | W AR R A ARG ER R | TRIEAN. LR |
ST 2017 5 18 (E30 oo TESSRR
| R R R A R R | R, b |
S 2017 5 12 () oo TERSHTIR
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W EE AR R ARG B 2007 | SRR, bR |
L 2 R Wi SRR
L | R AR R R B 2017 | TR, bR |
T Wi R
e P Py NS E Ry e
0 | B AL A A (A *Eiﬁﬁ%iﬁﬁ# 2017-03-28
e F P G PR A v
W A BT IR A A T DBy R AT e
10| PN TR A T L A M e *Eiﬁﬁ%iﬁﬁ# 2017-02-23
AT A3 — YRR A ‘
O 4 EL AR 7 % T DB iy A AT _ -
1| N R A A ¢Eiﬁﬁ%§§ﬁ# 2017-02-22
BT K 2 I R A S ‘
I 4 B IR 1 % T DBy R T _ -
12| PO R RO A I M ¢Eiﬁﬁ%§§ﬁ# 2017-02-21
B N 2 A |
o | ERERER AIRAT TR A | PRI, L |
S, R R AR IR A He. IR
ST PR T 275 2 4 T EL B 1 5 _ o
14| S R L L e s g | BRI 00 014
E Wi SRR
MO A
o | W EE AR RA R T | PR, LR |
R 2 MR R L 6 A 5 HE. IR
o | M EE AR RA SRR | PR, LR |
P . R 4 A2 HE. IR
N R B o A B e B o
i . VR
17| JEIG. B A s | R B0 0040
x T
812 IR RERENEMEBEERFR
12.1 MEFA BB ETFEES LI E R BT 20%K1E 0
T A e T o R R A
B K N
B | R bRl 2% W FE | EGE | RERE | e
B )X
2017-01-01~
200,008,000.00 200,008,000.00 33.46%
B 2017-12-31
2017-01-17~
397,618,612.28 397,618,612.28 66.52%
2017-12-31
I A

AN, AT IR — B AR S AL BRI 200 105 0L, 2%k 0 AR AT L%
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220 ] e H LA EAUE 8] 15 DU BEAT 78 00 HE 5 T i s PR B, (H Ak L UBE ] - 4= e A
PR JBE [0 P 22 < 7 B0 RF AT AT 3 T 1 2 [ TR A 0 SCASF I RS 5 AR T [ ) 22 g A B A7 AT AT 7R FE 4
A 4 B 7 AR I ol AR R e e 0 B R A AN AR R

AT ML — WA NP RS B I 20% 016 00, MRIE G S RIMRLE, 2 EHRRA A
AU [ 2 BN AT RE e i A K2, IFAREIT AR S NHRA AR S . 2SS0 B
A NATEURYE B 5 5 ZMSL SR R N RS R IF AU R AT R ko B B HZ R & B Rt
ATVEAL, 7800 AT S B AT N7 BUSR IAR R XU

FERRIAR LT, 35 S e A LA e I L S O B 3 N KB IBRBI A TE I, AT e BUE LB 0] Jm A
R R BHES S A LA HAKT500075 78, Fa30 vl fe i in e Hoa (7720 5 AR G o JF el 2 b
EE RSN .

BEAh, B — BB R N TR 1R B A 208 B sl i A 5 AR ) 5090 5 152 52 S 2 sl
S B B A N RO T RE R EUR — BB A S e ) LU A B s BT 50000, AL i BRI R
YEAZFFAT NRE AL 5L O B 1 10 R O R N R

12.2 M RE TR HMEREGR
T

SI3&AEXHHEF

131 BEXHEXR

13.1.1 v [EHIE 25 M B A B 2% B e LU ) 4 = RUTE TG B VR A B S 0 B 4 1 or
S A

13.1.2 (M &+ REHERA IR R R G5

13.1.3 (5= R G B VR & B R SR i)

13.1.4 R B ML S5 SR IE . B b i AT 24 =] T AR

13.1.5 5 1 P4 T 28 = RUE 0 B VR A BUUE J5 0 08 B S 7E AR e 4R P %5 T A 25 1)
J5 F
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e
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REEEHEAN, EETE AL
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