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VR, AT RE [ G A (T A B A ) JC B 5 B I ELASTE I, DR T A AR Ry AT B A

A FPL SR E

6.4.9.4 iR
T 37 UG A2 5 28 4 BT 4 S ik T L A A e A0 B SR B 0t e IR BT A T 32 3% 2R AR TR R (A2 3
T A 0 0 XU, LG R) 2R JRU: A I IRS6 AR A XU

6.4.9.4.1 RIS

M 2 IR 2 4 < i T L B 2 SO O < Y 2 52 T 3 ) 2R AR Bl T A A D A RS o 1) 3 AU
6 Rt B S 1) 7Y S R 7 <l o IR /A 08 7 (= A N < a2 R S ) B s St W BN
i A A 5 300 ) 35 SROAR 0 7 32 01 23 3307 5 A7 IS 0 AR SR I <8I 52 e 40 XU o
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AN < 1A 0 < TN RE ST A e e T W PO ) SR BB P T 3R AT %, Pl I R B R AL
AT X IR A XS AT B

AIE A SRR 7 R e R A TS, IR S U e 2 B S BB
SRR KRR AL T iR AR . ASE G R AR R BURIE BT R EON AT AR 4555
Ay S Ar HRIE G5

6.4.9.4.1.1 FI|ZR X i O

Hhr: ARG
- iiﬂio G| v | s [saur mie st
A
AT 55,588,439.74 - - - 55,588,439.74
GRS 2,071,023.38 - - - 2,071,023.38
1A IRIE S 293,045.15 - - - 293,045.15
AT G R P - . 4 382,700,974.53 382,700,974.53
SN AE 4 il i 7 69,800,234.90) - - - 69,800,234.90
RECR . - - - 27,816.47 27,816.47
IS Ao 447.32 - - 82,038.04 82,485.36
HAh Bt . - - . -
PRt 127,753,190.49 - 4 382,810,829.04 510,564,019.53
i ft
AT UE Z79 S K - - - 317.91 317.91
JRE A JBE [m1] 5 . - - 569,369.56 569,369.56
A 3N Fik T . - - 622,156.50 622,156.50
AT FEE 9 . - - 103,692.78 103,692.78
A 52 5y B - - 4 1,123,238.80 1,123,238.80
oAt 47 £ - - - 179,750.52 179,750.52
it it - - 4 2,598,526.07 2,598,526.07

T R EUR B 127,753,190.49 - 380,212,302.97 507,965,493.46]

2016;?;?31 T E A E N it
B
BATAEK 87,342,857.28 - - - 87,342,857.28
S & 3,692,803.13 - - - 3,692,803.13
17 HARIE 4 299,003.62 - - - 299,003.62
T o - - 4 513,426,972.92 513,426,972.92
RSO JE - - - 15,597.02 15,597.02)
JREYAT ER I 35 1,497.76 - - 316,592.51 318,090.27
et 91,336,161.79 - 4 513,759,162.45 605,095,324.24
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it
JSEASE BE [ 3K . . - 291,538.64 291,538.64
A/ 3N Fik T - - - 765,119.25 765,119.25
AT L B - - - 127,519.85 127,519.85
RATAS 5 B - - 4 1,595,371.06 1,595,371.06
HoAt A7 53 - - - 160,880.89 160,880.89
i fit et - - 4 2,940,429.69 2,940,429.69
) AU R 11 91,336,161.79 - 4 510,818,732.76, 602,154,894.55

TE: RAPRAARIEE B KOG E, 728G 200 1R 25 5087 € fr B BCEI30 H 30
T LK.

6.4.9.4.1.2 |2 XS BIRURRAE 20 r
T 201756 A 30 H, AEESKREFFAEZHEEHHFRE, FILTIHFROB 0T AL
VHETCE RFEI(2016 45 12 A 31 H: ).

6.4.9.4.2 FMNLC XS
AN RS 2 F 4k T2 1 2 So M (E 3R SR B &9 B R ANV AR B R AL 9 S ARG o AS
SR 5= R AN R M, B IE = RAMC RS .

6.4.9.4.3 HAA X

A XIS 2 8 4 P R i L 1) 2 SR SR SR I Y 2 PR e T 3 R R ANV R A
ST S TR 3R AR B I R AR IR B R o AR 32 R BT THIE SR A8 5 BT b T SURAT 1] R i
G ISRV S, T I P HE A AR A XS R T B AMUE S AT F 4 1 B 78 1 00 ik S 01
UM, AT RE SRR THIE S T 1 B A I B (K 5

ARFE G A HE G BEAEA AN E B R A S A, R <E B R v E. BN R
¥R, I e ] 0 A Y T A ) D 1 9 TR I AR A A R T S A S
ERRIHT, S UERTISATIE N, M % e E S S R e i BANMESF I
YoM HT B e AT, SERERT A R A [ 240 58 Y B A B R AT B . AN SR I R N E
G FEW AT AR, SRS BERCE . A TBIE, RES RN AR A
T A XU o

AN HE G I B AL 1 2 B B LA AR A% XU, o AR B R AL rh IR SR R ™ i R G B
T LEE A 60%-95%: 5% WP SCREIESR 305500 [l I 45 [ s 00 2 28 W8 P R 4 5 L
19096 BB hg i 4 5 7 LI 5%-40%: L4 BB 31 H 7E —4F LY (KIBUR 52 27 () LU AN T JE 4 B8 7=
TRIEI 5%: BUIE JBEHR M 5% e H b b TR PR 08 LU B0 BVl v A P L) 0 A T

%34 J1 IS5 I



KRN TG KIR G RUESR BB 4 2017 SE4E RS

RIEGH 80% LA IR S5 = 5t T2

BHNEE XA S PR FER I R St T, e HIE 2 Al oE &

BT

KHATI A I B Ak . BEAh, AFE R dE

TR e AT WS P

A5 VaR(Value at Risk)$5 bR A MK AR I 0 1 P09 AE AR URS:, RIS R S xRS EAT BR B

Az o

6.4.9.4.3.1 FARMHE XS i 1

S ARt
AR AERER
2017 £ 6 H 30 H 2016 412 A 31 H
s e o
ARME . ARNE FEHE P
18 g1 Bl (%)
(%)
AT Ty 1 4 R B - i SR AR 382,700,974.53 75.34 513,426,972.92 85.26
Aoy 1 A R B P — HE e Y - 0.00, 0.00]
Ao M R B — %#&ﬁ - 0.00, 0.00
x%r SRbT T — T eEm - 0.00) 0.00
17 AE 4 Rl B 7= — AR % - 0.00, 0.00
oAt - 0.00, - 0.00
At 382,700,974.53 75.34 513,426,972.92 85.26

6.4.9.4.3.2 FARYRE RS FIBURE 4T

8>3 Bl 57 b B v DA AN FoAth T3 3748 B AR A AR
g P R H 34 e i E
e A e g (Ahr. NRMIo)
e PRI R 22 AR (2017 4 6 A 30 HD| FAEER (2016 4 12 A 31 H)
pa)
Mg b v T 5% 33,840,000.00 41,970,000.00
Vb G e S 1 R B 5% -33,840,000.00 -41,970,000.00

6.4.10 A B FEBM I IR FE U A A EDR
REMAEGER . E KBS ST 2016 4 12 H 21 HAUAA KW EL[2016]140 5 (T B #fi & Fil
R A HOE AR S SR BOR AE A B (1) SphiE &R W S 2 S

AR ORAN 2 (B [ R B A A U B A <) s WA el R st il et ), AMIEWCE(ERL: (2)
PR SR BRI, AR TR ML (3)
NSRRI . FIRBUR E 2016 4 S

G, 56, EHME SRR
BE R R A ER N AT A,
H 1 HEHAT.

LB ™

BN

B A

HeAh, MRAEIECES. ERESS SR T 2017 4 1 H 6 AR BL[2017]12 5 (CRT 5™ i

35 71 55 T



KRN TG KIR G RUESR BB 4 2017 SE4E RS

FEAERLECRAT K R R 7R3 A1) K& 2017 4F 6 H 30 HAAR B Fi[2017]56 5 (kT B8 ™ il 1
ERA KR E A KE, REWE NG E RE ™ i i R A s E R R BAT N,
W S BT, 1 3% AR SR N B R . 6 B A 2018 4F 1 1 HATiz B g
RABEBNRAT Y, RIEGGNERK, AR, DO ER R, COBBMNRE ™ mE
BNCLE 0y BB A S AN BRI P IR SR A MBS S0 AR i <l 22 A I 55 ik B A AR ) H A )
o IR AN 275 il R TS REH o

36 U1 55 T



KRN TG KIR G RUESR BB 4 2017 SE4E RS

7.1 BIARESRHEHI

§7 HRAGRE

SFips: ARt

s 5iH o ok B 4 B R I B 45

(%)

1| a5 382,700,974.53 74.96
Hrp: 5 382,700,974.53 74.96
2| BT - 0.00
Horr: fiize . 0.00
B SRR - 0.00
TR . 0.00
SRATA T - 0.00
SENIR A G Rl 5t 7 69,800,234.90) 13.67
Horpe SEMT R A SN IR B G B 7 - 0.00
BATIEF MG E &G 57,659,463.12) 11.29
oAl & T 55 403,346.98 0.08
it 510,564,019.53 100.00

7.2 BIAREATI DRI RR R A S

7.2.1 HREFRETILDREFAREREAS

SHEAL: AR

A AT ARME o) i 3 4 = 1 L B (%)
ARG AR B D - 0.00
B | Rk 3,744,058.52 0.74
C | &k 178,065,686.94 35.05
D I #8T7. BRRSOKA = ) 0.00

PR ‘
E | &%k 51,041,115.12 10.05
F | tRAEE 13,326,661.63 2.62
G | ZiEiskn. i AmgEl 26,853,414.06 5.29
H | Aol - 0.00
. 5L AR AE BRIk 165,149.49 0.03

Al
I | &Rl 20,912,488.44 4.12
K | ik 55,142,889.72 10.86
L | FEGTRIR 55 MR 55k 9,710,679.12 1.91

M | BRI R 55 - 0.00
N | KH BREEFN 2 s it i EE ) 23,738,831.49 4.67
O | JERMRS . BHEAM Al RS - 0.00
P | #AF - 0.00

37 U155 T




KRN TG KIR G RUESR BB 4 2017 SE4E RS

Q | DA TAE - 0.00
R | Mk, EE LR - 0.00
S | &5 - 0.00

ait 382,700,974.53 75.34

7.2.2 WEBIAREATIL D REBBOB IR R B ERRAE
AT AR R AR P BB TR
7.3 BIREA A G E ST A LB R/ N HE R I BT R B Bt A 4

SHEAL: AR

B | meEmE | mEen | R O AR R
el (%)

1 600477 U 3,175,107 48,452,132.82 9.54
2 000858 i W 485,939 27,047,364.74 5.32
3 300124 FLJIEA 909,267 23,222,679.18 4.57
4 601601 Hh [ R PR 611,885 20,724,544.95 4.08
5 000671 FH Ot I 3,532,550 20,559,441.00 4.05
6 600029 AT 2,351,000 20,453,700.00 4.03
7 603008 Al 1,103,319 19,650,111.39 3.87
8 603816 | &= 306,100 17,992,558.00 3.54
9 600985 B EHE 1,354,040 17,507,737.20 3.45
10 600596 B B p 1,530,600 12,933,570.00 2.55
11 002050 — e 792,006 12,925,537.92 2.54
12 002146 SRR 1,235,400 12,193,398.00 2.40
13 002640 S pi] 550,000 11,687,500.00 2.30
14 002244 TRVLAE A 1,650,816 11,423,646.72 225
15 300070 KR 600,000 11,190,000.00 2.20
16 000402 & b 935,700 10,966,404.00 2.16
17 603588 R 691,100 10,781,160.00 2.12
18 002127 P LS 800,400 9,668,832.00 1.90
19 603040 BrAL bR 133,334 8,576,042.88 1.69
20 002430 PSR Ay 900,000 7,911,000.00 1.56
21 600176 T EE A 668,965 7,345,235.70 1.45
22 002365 Vi zip 4 235,319 7,120,752.94 1.40
23 000903 =W 1,400,000 6,370,000.00 1.25
24 601111 H it 630,200 6,144,450.00 1.21
25 000968 BT 200,000 2,892,000.00 0.57
26 600872 B ST 144,611 2,646,381.30 0.52
27 002775 SR AR 121,866 2,469,005.16 0.49
28 002185 HERFHE 328,400 2,377,616.00 0.47
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29 300355 SEAS 160,000 1,718,400.00 0.34
30 600729 EENEN 50,000 1,342,000.00 0.26
31 002683 PN 88,591 799,090.82 0.16
32 000980  |FIRE 50,000 603,000.00 0.12
33 603833 BRIR 5K J 2,329 255,863.94 0.05
34 601228 AR 29,613 255,264.06 0.05
35 300616 v i 1,858 251,870.48 0.05
36 000596 i Rl 4,300 219,085.00 0.04
37 601878 W R UE R 11,049 187,943.49 0.04
38 300618 TEBLENL 1,600 150,880.00 0.03
39 601952 IR K 10,425 144,594.75 0.03
40 601366 FIHE AR 8,400 116,760.00 0.02
41 603225 R 3,197 115,667.46 0.02
42 002867 JA KA 3,444 106,350.72 0.02
43 002859 HERH 1,433 104,609.00 0.02
44 603980 AL A 3,449 91,846.87 0.02
45 603517 LR 2,425 84,559.75 0.02
46 300623 TR 1,242 83,462.40 0.02
47 603133 TG R 2,445 82,054.20 0.02
48 603113 SReRH 3,496 81,526.72 0.02
49 603717 RIBAZS 2,490 81,198.90 0.02
50 603303 13 HE A 2,392 79,868.88 0.02
51 300641 EPHE A 4,020 77,586.00 0.02
52 002880 BEDIaELY) 998 75,548.60 0.01
53 300660 L7576 Al 946 74,979.96 0.01
54 002872 K& 2 2,003 74,050.91 0.01
55 603385 L SVNNERTAS 2,750 73,672.50 0.01
56 603768 W 2,755 70,087.20 0.01
57 603920 iz fL % 3,125 70,062.50 0.01
58 300627 A F 1,498 69,806.80 0.01
59 603586 S AL 2,046 69,666.30 0.01
60 603179 BRI A 1,495 65,645.45 0.01
61 603906 AR5 2,816 63,557.12 0.01
62 603728 IEPRE R 2,719 63,434.27 0.01
63 603138 A 1,425 63,384.00 0.01
64 603826 R 3,299 59,579.94 0.01
65 603197 REERH 1,086 57,612.30 0.01
66 603505 RSN e 2,570 52,967.70 0.01
67 603803 Hify 17 eI 2,245 52,016.65 0.01
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68 603903 IR 1,031 49,271.49 0.01
69 603050 RIS 1,256 48,933.76 0.01
70 002774 P 3,441 48,174.00 0.01
71 300657 SMEHT 1,021 48,089.10 0.01
72 603801 B 1,405 47,489.00 0.01
73 603043 INEARNAEN 1,810 45,738.70 0.01
74 603758 E=qidlin 2,441 45,036.45 0.01
75 300666 LT 2,276 43,448.84 0.01
76 300658 JEVT AR 1,110 43,101.30 0.01
77 300662 L8t E b 1,656 41,847.12 0.01
78 603855 IR 2,728 41,792.96 0.01
79 002875 2RI 1,158 41,514.30 0.01
80 603326 PIRKE 1,452 40,612.44 0.01
81 603767 i I (5 1,785 39,751.95 0.01
82 603316 W A7 1,824 38,778.24 0.01
83 002865 P35 Iy 1,246 36,881.60 0.01
84 002877 R 1,436 36,302.08 0.01
85 603383 T R AT 811 36,138.16 0.01
86 603380 Sy 1,298 35,370.50 0.01
87 603042 kA 1,232 35,013.44 0.01
88 603196 H #E 2,082 32,666.58 0.01
89 603488 SR 1,837 32,074.02 0.01
90 603496 (EPNEREST 912 31,354.56 0.01
91 300663 LA 1,293 30,812.19 0.01
92 300647 AT — 1,244 30,602.40 0.01
93 603226 FERAE IR 872 29,892.16 0.01
94 603879 AR 1,227 28,343.70 0.01
95 300659 2SR 776 27,175.52 0.01
96 300655 i B Ry 873 25,814.61 0.01
97 603335 A 7 2,230 24,864.50 0.00
98 603536 B 1,008 24,141.60 0.00
99 002879 KAk 1,313 23,660.26 0.00
100 603269 VS 795 23,357.10 0.00
101 603679 LN REST 809 21,438.50 0.00
102 |603938 =Ry 1,246 20,932.80 0.00
103 (002882 & F) 2,966 18,389.20 0.00
104 603933 BhReRH 857 17,311.40 0.00
105 603305 JETHB A 1,351 15,212.26 0.00
106 [300669 Vasali'ahis 841 14,650.22 0.00
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107 [300670 PN T 1,259 13,760.87 0.00
108 1603286 H#& BT 890 13,528.00 0.00
109 (300672 R HU 1,257 10,659.36 0.00
110 603331 HikkE T 999 9,620.37 0.00
111 300671 BT 942 7,639.62 0.00
112 603617 HARM A 832 7,429.76 0.00

7.4 REFABREERASHEARZES)
7.4.1 RIFSEAESHUE IV SR 7 5HE 2%BRET 20 4 KR B4

SRS NRMIT

. L e |EEARIEE S T P E ] (%)
FE | R A 222 7K AR H AL e ’

1 000858 H O W 41,338,952.38 6.87
2 600985 SR 40,469,087.56 6.72
3 601601 R AR 37,476,556.55 6.22
4 002497 AV EE [ 31,998,677.76 5.31
5 002244 TEVT 5 [ 31,416,441.61 5.22
6 600198 KEFHAE 30,557,352.93 5.07
7 000597 ZRAGHIZ 30,542,001.12 5.07
8 600500 HhAL [ b 29,305,909.41 4.87
9 600310 AR 29,001,151.79 4.82
10 603008 2wl 28,301,081.67 470
11 600110 i ais 28,107,122.79 4.67
12 600029 [EZap A 27,641,488.00 4.59
13 002573 TH TS 25,606,062.40 425
14 603377 RAE M 23,613,945.38 3.92
15 000910 KWx% 23,587,986.31 3.92
16 000786 Ak pt 23,481,289.42 3.90
17 000903 =B H 22,934,021.73 3.81
18 300059 RN E 22,592,311.64 3.75
19 601669 Hh ] g 22.314,863.00 3.71
20 600596 B2 By 21,787,435.79 3.62
21 002430 WA A 20,765,983.47 3.45
22 300124 CNEA 20,497,791.32 3.40
23 000671 FH o 3 20,438,082.00 3.39
24 002222 fE A 20,430,861.00 3.39
25 002496 WE=E %y 20,321,855.78 3.37
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26 600340 e SEAR 19,787,895.02 3.29
27 600970 b [ s 19,489,632.57 3.24
28 300056 =4y 18,724,135.00 3.11
29 603816 Joi K 2% e 18,255,564.12 3.03
30 600219 [EERIIE:EN |4 17,486,448.00 2.90
31 603040 AL bR 17,123,332.56 2.84
32 002223 i ERERST 16,932,785.37 2.81
33 000065 J6 75 [H b 16,808,732.58 2.79
34 603869 JLER iR 16,794,838.30 2.79
35 002640 Eeauniil 16,393,020.39 2.72
36 300033 A £ 16,288,184.02 2.70
37 300349 &R 15,934,926.01 2.65
38 000630 kA 15,889,773.51 2.64
39 600298 2] 15,808,883.06 2.63
40 300144 R 15,310,427.63 2.54
41 002365 VS ip 4 15,191,917.45 2.52
42 000018 PP Ak 15,170,561.05 2.52
43 601611 Hh A% A 15,139,308.00 2.51
44 002775 SR} AR 15,053,698.32 2.50
45 002051 L b 14,470,407.31 2.40
46 603444 7 e 13,176,394.00 2.19
47 600176 HEEA 12,811,249.72 2.13
48 002353 ANHf By 12,665,334.70 2.10
49 002146 TR R 12,645,648.00 2.10
50 600383 G A 4] 12,230,603.33 2.03
51 000425 PR LA 12,116,442.98 2.01

TE: ARWIRA R RN ST RN RIS RA AN T URA ) 351, AHBHRAL

VE TR

7.4.2 RHEHSHE M HIVIE SR 7 EE 2%BET 20 4 KB4

SEAL: AR

o AT B B E L (%

F5 | BREAARR % ZE 4R N i LR
1 601899 Kenk 57,590,571.00 9.56
2 000630 iR A 4 45,217,836.26 7.51
3 002738 T BEYR 39,512,050.49 6.56
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4 002497 A ] 39,035,661.35 6.48
5 002683 T KB 36,647,455.93 6.09
6 600198 KFHE 30,632,948.94 5.09
7 600110 TR Ay 30,583,422.62 5.08
8 600298 IR B] 30,078,289.49 5.00
9 002777 AT 28,282,973.60 4.70
10 600500 Ak B 28,227,510.22 4.69
11 000786 JeHrast 26,175,571.64 435
12 000910 KIEXH 25,558,435.28 4.24
13 000597 At 24 24,765,400.12 4.11
14 600310 FEARHL 24,499,527.78 4.07
15 300447 E R 24,447,892.64 4.06
16 002573 TE T 24,333,563.68 4.04
17 601169 L ERAT 24,323,634.36 4.04
18 300059 RAM & 24,196,827.20 4.02
19 601669 H [ F 22,564,966.00 3.75
20 603377 HRITHE 22,377,301.22 3.72
21 600219 [FARIIE:ENI4 22,375,069.48 3.72
22 000858 O W 22,081,537.16 3.67
23 601600 HE R 21,692,612.06 3.60
24 600340 H SRR 21,496,574.32 3.57
25 601611 H [ % 21,352,711.40 3.55
26 002050 ik 21,158,292.90 3.51
27 002640 515 20,833,050.02 3.46
28 002496 W = I 20,518,093.43 3.41
29 002222 i dn R 20,123,110.25 3.34
30 601601 R R 20,114,237.33 3.34
31 000411 JEREEE A 19,799,851.44 3.29
32 300072 =R 19,449,482.60 3.23
33 600970 rhob bR 19,295,457.92 3.20
34 300056 =4k 18,941,519.76 3.15
35 002244 TEVT4E 4] 17,800,313.26 2.96
36 000718 IR T IR 17,416,243.44 2.89
37 000903 ZHNEH 16,762,763.93 2.78
38 002223 i ER IR ST 16,667,099.86 2.77
39 600015 HEFRAT 16,432,473.92 2.73
40 603869 JEE ik 16,280,897.48 2.70
41 002051 S ENES] 7 16,220,420.39 2.69
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42 300033 [ 45 16,210,853.51 2.69
43 000065 1677 Bl bR 16,160,288.82 2.68
44 300349 & RE R 15,780,377.51 2.62
45 600985 R, 15,599,817.39 2.59
46 300144 R 15,223,935.45 2.53
47 603444 i L 15,201,962.00 2.52
48 000018 PPN I 14,741,684.90 2.45
49 300364 HHCEZ 14,535,355.43 2.41
50 000513 IF B 45 41 12,561,302.20 2.09
51 002353 AN Hi Bty 12,440,918.27 2.07
52 002365 ViS4 12,263,092.60 2.04
53 000425 5 AL 12,066,500.00 2.00
54 601699 isr ez Nea 12,051,417.50 2.00

VE: AT AY RS2 SRS RS S (RS A R LA B ) 3181, AR

VLR
7.4.3 FNBEEHI A BB 32 LR RN B3

AL NRMIT

KNBEREA (AL B

1,341,955,460.86

FHBEEON (BREE) BV

1,522,713,365.68

TE: AT SN B S ) AR (A ) A 0 S S5 H B 57 AU N (R 80 A B 420 4 S S B AT <t (s

AR USSR ) S, AN 5 B

7.5 BIREFFBF O RNBERRELS
AIEEAMR I RARFA 557

7.6 FARIZ A SOYHE G ZEE B = 38 HU B R/ HEF AT LA B3 B 4
AIE AR RARFA 557

7.7 JARIZ A SOYME G ST EE B KN BT B SCRAE SR 3R B 40
ARSI B AR AR R B SCRFIESF

7.8 RERIE A ARYHE 5 EE T E BN T RIRTILAE 5B B H B4
ARG AR EJE

7.9 HAARAZ A SOYME G 2 B aE B K/ AT LA BUE S 3 B 4
ARG AR IRAR ARG
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