E B AREBLEHR R E RS (LOF) 2017 fEREFRA

EREEMARBBEBIEHFERRES (LOF)
2017 FELEFRE
2017 6 A 30 H

EEEEN:. BRESETEFRAA
EE&FHEN: TEHIRBRITROBRAF
WMEZEHEH: —O—LENA-THH



E R E SRS I 5P A & (LOF) 2017 SEF4E RS

1 BEERREER

1.1 EERR

BEFHMAMER S, ERERIEARE TR A EERERIC . RS ERRR s E s, Jf
KNI B E L MR AN SE B RN A SOE B T . ACREERE D =2 UL
WAL EFETZ, SFHEFRKER.

B N b E LA R A R A R AR S SR L E, T 2017 48 H 22 HERK 7 AHH
HHIM SRR FERI. FNE RN WSt . REAGIRESEAS, RIEERNE
AFAEBBACE . 5% VERR R B 5 -

Fe G IR LORSEE F . B0 5T 0 0 A SRS R G R, (EAMRIERE B — e A

HE IS A SRR ARRIL . A KR, $TE TR 0 D S iR 4 5 152 A J
EAINEEE SV RCYSE Wik TN

ARG W 55 R R R H T

AEWHE 201791 H 1 Hig% 6 H 30 Hik.

b
[\
=
b
&
b=l



E R E SRS I 5P A & (LOF) 2017 SEF4E RS

1.2 BX
L B R R R B oo 2
L EEEHR IR ettt 2
I 111 | OO U OO 5
2.1 FEBFEAIE I oot 5
2.2 FEETFERTEIH oot nseeeneenanen 5
2.3 B HLAFITE S IR oo 6
24 BIRIEFETT IR oo 7
2.5 HABATTEHERE ..ottt 7
3 EBESIRFRHIZE ST oo 7
3.0 T B I S5 FR oo 7
3.2 FE G VMR I oo 7
A BB IR et 9
4.1 FEEEHNFIE G I oottt 9
4.2 BN BN AT SIE M E RS AS T DU BB s 11
4.3 FIEANSHAE N AT DTG E T oo 12
4.4 PO R A R G R R SRS A BT R IR UE I oo 12
4.5 AN FEMET WEFFT I EATWE BT EEREE e 13
4.6 EIENSTHA NI S EAR P T IV oo 13
4.7 PRSI B IE S R 3 FCAE DL BT e 13
4.8 AW BN AT SR NBEEE S T P ETVE S T UL e 13
S B B AT oot 14
5.1 WA N AT ST NI T T T BH oo 14
5.2 FEE AR AN AL S 3 PSR AE . AHETHE FE D O SEE GL B 14
5.3 FEE AR ALE LIRS P55 BEANER L, MEFATEERRE W s 14
6 EEEMEETIRE CREBBEITED oo 14
0.1 T FZHUTIIR oottt ettt 14
0.2 FUTEZR ..ottt 15
6.3 I EREE (FEEIFME) ZEBIZR oo, 16
0.4 F R PTE oottt 17
T B R B IR et 34
T R I B T A T I oo 34
7.2 AR R AT M B BB 2L oo, 35
7.3 HARHZ A S AR o5 56 4 05 7 B EO R INHE Y B BT IR S A BT B A s 35
7.4 3R A B B A T EE KB B oo, 36
7.5 BRI T3 b S R B AL oo, 38
7.6 IHARFZ A Fo A 7 24 B B LU R/ INHE e BT T 44 B 2R P 5 A e, 38
7.7 BARAZ A S AR o5 B 4 057 R EO R /INHE Y B BT B P SRR SR R BT B A 38
7.8 TG HAR L A FOANE 5 FE 4 B A LU KNHE T AT T 44 St S B BT A 38
7.9 SAARIL A UM G 4 57 1 R /NE R AT LA AR B ., 38
7.10 A HIRAEE SR IR IR AL B BB oo 38
71 R IR AT S A E G T2 DI oo 39
712 B T B R BT et 39
8 B B R A S e 40
8.1 WIARIE S FIHFA NI BATFAT N GER oo 40

345



E R E SRS I 5P A & (LOF) 2017 SEF4E RS

8.2 MR LTI T T B d T A oo 40
8.3 AR ST A MM N AFFE ARIE BB e 41
8.4 AR FL SN MM T A AR I S0 R B DX AT Dl 41
9 FFBERZE G ITETT ... 41
10 B R B TI oottt 41
10.1 FEGA BRI A K ZITR oo 41
102 BEEHAN, EEEANNLTIRESIEE T TRERANFLD e, 41
103 #WRIESEFIN. HEWF=. B EFTE LSS HIVFIA oo 42
10.4 FE G FEFETMEITELEE ..ot 42
10.5 4575 3 P S T T 25 AR I 42
10.6 EHEA . B8 N L H SR EHN S ZFE B BAE TT T oo 42
10.7 FEEFHIES A FIZE T B TCHI FAE D oo 42
108 LA EE R FE A ettt 43
T1 B BT DU E B TR oot 44
L1 B B S0 H SR ettt 44
T1.2 AT T BT oottt 44
8 R 3 = VTSSO U TR 44

#
~
p=il
H
&
=



E R E SRS I 5P A & (LOF) 2017 SEF4E RS

2 EEFAN

2.1 EEERBFR

H AR E RAGE M PBIR S B R R4 (LOF)
SRR = E M HE4S (LOF)
¥ N TR ESp (N
I 4 F AL 160212
T g R 160212
HEEE TR TR R
e A FAERH 201042 A 10 H
FEFFA E R HA PR A A
HEFEN wh [ R ARAT B TR A A
e 5 R 3 4 40y 0 e 1,274,917,091.56 {3
REeAFGFEM AN

FE A b IR SR AT

ZLil RINIESRAZ 5) P

b H Y

201342 A 27 H

2.2 EE i

HeBEHbr

BEFFUHE SR LS, TR R ] XURSE R B2 T SR e B K

Fase HafE .

2N

&

(—) B iE

B 1) T P B RS B I 0 A FRas AT IR [ S IR B L
H EFEPWBEER UL EAR T S0 E, BN MEAK,
BCHS (FED) A58 R0 A0 RS A e R RIAR Y, e KSR P e B 7 %6 .

1. BB (Fed model)

ARG IR 3T PE 5B 2 2 B R, I E ik
SR AV 27 11T 5 A A K P02 15 s Al B A . D B 057 23 R i 5 ) B 43
AL TR bRE o A S AR Z T B E AR A RS 7 A B R R AR R
55Ikx PE NSAAIKT 100 14N 8-F- 35 17 48 2 43 o 222 SR 40 W £ 7 1T
5 ISR T S A X # B A

2. RS Wiz 2 KA 2R

FIFBORBE R 45 53, [RIB 45 A0 A TR Ia AT IR ] S0 BURN B¢ B
H EFPBEER UL EAR T B EHME UEFRTTES R4, Bk
k— B N e W s T g R T RS 5K, diaiEea
B~ ELE VO, Al B XU IS RS IR, 15 3] — @ B Be IS i g7 A3
45T I B L

(=) Tk E

AL S AT IAC B 2R A ROIC BIRFS% DL A A BAYE AL, SRR AL &
AT . ROIC, #BEHEAEIARE, & P4l BT A BN [ 4R A R 1
FAEPR . %3865 3 EH T & iz A A SRR RN L 3RS

5T 45 |




E R E SRS I 5P A & (LOF) 2017 SEF4E RS

DlgAEE /1, R MV QUGN E B 1. 2 WA T b T4 3
JRHBPT BN, B ROIC AR HAS WP BK-F B 2 AT ML BEAT S, 2>
LT R IFAT W AR RE TIPSR (R s £ 25 2R 5 AT A 393 T 0
BrBen, NLEFAKAC ROIC B e T HASH P 20K B4 i, B 20 5 [l
T I AT M g8 A PR R 10 XU

(=) Bk

ARG ARG 4 2 BRI BN T B S a0 A b R R AR T A T
G3E SR JRAT M, ERHEREAA RS MG ELS B ARRE, 1
STt ™ XS B PR B Al b, SREDUHRR SRR 2 28 XURG TR B J 1  BE
[ 4% o

(P9 o7 5% 58 s

AT S K15 B BB R B DLRIIR A S o A vl 45 5 I 4
GrIEI 7 B 5 1) Je WALt A 2 3 A, e £ 7 L 4 R 2 o it 2 i
BEET R, AR I R R R B

(1) BUIES 5T 5ng

XASIE FR 5 B8 B SEAE X BR FRIE 77 AL A WS s BEAT 70 T ) 3t 2 B, R 2EH]
T AL A A ) XU

(XD BE7 SCRFUE SR B0 A

XA R IR B SCRFIE SR P AR U AT ER G W . A2 E IR ATIE AR T
I AT BRI 7 SCRFIE SR AU 2t AT 259 39 R R AR A 175 00

Mk G be g i v R 300 TE B A R x80%+H1IE 4 1t Fi2 H Ui 25 < 20%
A 32 ARG NRAET IS, LT8R 0 T G A HHH XS & T R M
XS AL 2 AR

B M e, RTREMIEE,

23 EEEEAMBESHEEA

= EEBEHA HEFEEAN
ey H R A FHARA A o [ R HRAT It A PR A ]
N w4 227K M B
. XA HLTE 021-31081600%% 010-66105799
RIN LT IS 4R xinxipilu@gtfund.com custody@icbc.com.cn
% IR S5 B AE (021531089000, 400-888-8688 95588
feH 021-31081800 010-66105798
hE (R BRRESREX | LRI R X %A KA SS
M bk 4L KIE 1005 iR ER 4 il 5
HC 3984
AL T XA EE1858%5 | bR T FaRIX 21T A KA S5
HEEREL16Z-19/7 5
HIS S 2 ) 200082 100140
FEREAN Wk 55 ik VRS

#
o
p=il
Y

7

IS
On
=



[ A E LR A

RLEH RIS (LOF) 2017 P 4EF R

24 ERHEFR

AR 0 58 (15 B R IR AR AL B

(P EREZRAR) S ( EIFIESR 4R GIEZRI AR

I G AR AR T IR SR BN ELIBR ) )

http://www.gtfund.com

Hg PR G S E A

T O XA 18 5 8 SmEE KE
16 Z-19

2.5 HAfAHRER

gE| R

I3 ik

VM EAC LY

i EIESF BAC A FA IR T A 7

A6 5T P I X R P KA 17 5

3 EEMSERNESHFERI

3.1 FESHEIFENG &t

SRS AR

3.1.1 HEBIEMER

WMEM 2017FE1 H1HE 20174 6 A 30 HD

A O S 107,331,509.54
AR 446,826,698.35
DAY 351 35 4 B A= B 0.4429
ASH OB 251 1B 1 2 17.99%
AIHFE S B E G K 20.91%

3.1.2 HIRBEEMIER

REBRQR017E 6 A 30 H)

SR ATt 4 e R 1,642,127,604.65
HHPR AT AL J3 P05 4 B R 1.2880
AR 4 0% 7 vHE. 3,405,360,023.06
R B & 0 B E 2.671
3.1.3 Rtk WEHARQ017F 6 A 30 H)

e mH R THHEG KR 220.26%

e

(1) A DLl 7 2 G A M SN« #estlieat . HAbN CRE 2 fedr e sh i)

THERAR O 2 F G IR, AR D9 A L Se B s in_E A 24 Se i E AR S i s
(2) Prid e SHR b AR NNWEEE 5 2 e 1S B, T A3 a Sebrificas 7K1 22

(NS aTR Tk

3.2 EE&ERERI

3.2.1 ESHFIFENE KR KIS RS B R H R

(GEIRERIR
KR priE 2
@

1 A0S EL

BB K

R

Wi | 0 §

@w*2® R | ©-0 @@
" #e 2@

745 |




E R E SRS I 5P A & (LOF) 2017 SEF4E RS

gE—1H 9.24% 1.00% 4.22% 0.54% 5.02% 0.46%
HE=1H 8.67% 1.18% 4.90% 0.50% 3.77% 0.68%
TN H 20.91% 1.00% 8.52% 0.46% 12.39% 0.54%
%4 20.91% 0.94% 12.94% 0.54% 7.97% 0.40%
U s 192.23% 2.18% 59.95% 1.40% 132.28% 0.78%
iféﬁﬂﬁ 220.26% 1.96% 34.12% 1.30% 186.14% 0.66%

3.2.2 HESHR DORE S AR THAEIE KRR K5 F LSt bR B i s R AR i LR
2R Al IR & B R S B 54 (LOF)

13 55 B B K R 5L G b e B v A 35 R T s B AT EL K]
(201342 H 19 HE 2017 % 6 H 30 )

223.78%
198.91% " y1-----N
174.05%
149,18%
124.32%
99.46%
74.59%
49.73%
24.86%

0.00% 1 by .

-24.86%

2013-02-19 2013-11-12 2014-08-05 2015-04-27 2016-01-17 2016-10-08 2017-06-30
|— ERGERSES (LoF) — L]

d: ARESEFET 2010 42 A 10 HAR. BHAY =%, REGHWYT 2013 £2 18 H
eI, s PR S, AR B ST ARURN A B B e ) — b R 4 (LOF) 44,
B AR S BRI A E B B E 2013 4E 2 H 19 HRZ& b Briv. JE E RG] 5 B8 5 I 22 Al
E 5 $  R  H  AA FRR BE [ R A (AR A R AIE 5 4 i e 4 (LOF) 7o AREESTEAMHE A
ZER, AT I E A S A E

&
oe}
=
b
&
b=l



E R E SRS I 5P A & (LOF) 2017 SEF4E RS

4 EBBEARSG

41 ZEBEBEANREELHENR
411 EEEHEARRERESHER

ERESERARAFMRILT 1998 43 H 5 H, R4 EHE SRR FE T [1998]5 5 3CHLAER)
AN EESE AR — ARNEMBEAN 1.1 LR ANRT, ARENBAN L, JRE
A6 ARYN A 73~ F .

WE 2017 4 6 H 30 H, AFEEEB AL 93 HIFMGIEH#H LS. EESEK R EN
BRAMIEAE GRS, RS ERIIEFRTES (OF 2 R7&EE, 20l ERES R VREE
R RS BRERMBFIEHERERES) . RS DR EHRIESFR TS, BRERTTSIES
RS, BRSBAAMMBEAIERTES. BREWESEME RS BIEHRTES. BRE
SME RS IR G AU IR R S (& MIEF R IR S AR ) . F 2 44 GFT K IR & BUUE S5 #%
TR [EARYIR 300 FRECIE S B TR S (HEZRES RN ER G IE SRR RS AR FHfR
WRVRHUE SR TR . ERXAMRAR G F BT REE . BERP/MERKEGIE SR TS
(LOF) (& EIF A HE R &3 M k) . E R TA T 100 FREGEH B R RS . ERIMESE AR
W E R A IR IR A e (LOF), ik 180 Rl 5 BTG R B 77 0 i 2 & . 28 LAk 180
Grfhss B RIFIGRIR B0 S B R B S B e 4 . R IR BN SR A BOIE S R A . RS
HRG RGBS 0 3 4. ER KM IR RS B HRR 5 S B AR KR i B RS 4
4(LOF). EREHGHFIERETIES . BRINSTHRTHIHES . BRERTHREG IS
RIS (HERIEHFREIESHEAMAR) . FHR R RGE RIS RIS B AR5
FEAT AR R PAF S A B e 4 . E R R AR & BOE A4 7 364 (LOP) (i E RS EARHA T 4 8
A2 5 B ST 5 P W 3 St PR UL R B A T RO AR 5 SRR 58 5 B IBGRIR B SR A B 4
[ e LAE 5 4R35t 22 5 BIFIGRIR SO SR R B HE S e & . AWMt 50 100 22 5 BT i U BUE
FA S E AR E A A m R 5 R S B B [ 2R 0 458 5 T e 2 P o e 4
[l 7 2 [ s 7= FF R J S A S5 5 e e 4 . W R ENEBE 25 PAATWARE r FOE AR e B4 . E R
SHIRM GBI R G, EREFEMERS RAERER S BIEF R RS, EHRRERER
EIRAANEFHR TS (LOF). HZ E 5K ah R I B IR A RUE 4 7 R 4 B IRk a8 RIS e B IR
HROFH IS ERCER LT ANRE BRI 4. ERG WA RS B IR A 8E
HTES . ARGEREAEFREES (HESUERR RSN R FEIFEN A E
RE RN S . EREE R M UCRHMT LR 80 SOE S B 4 . [ 2R GUF it 27 BY U 5 $5 2 5

5]

FomIt4s ;T



E R E SRS I 5P A & (LOF) 2017 SEF4E RS

& CEHEZR 6 A3 BLIELIM 515 BUIE S 500 B S BT SR) L [ 2% SRS WAL R T T B VR A FRIE SR 4 %
g CHHEZR HARIEE IRATR A BUIE S5 $ JE R S 3 M KD [EZRIRAIE TMTS0 F 805 Sk 4% v
Gy BERBENEA A& BT WIRE S JUEH R E S, BRES G ERAEIEF R ES. B
PR R B R A BRI P R A E R A 2 R C B VR A RUE SR B A A L (R AR HLID I+ S ALE
FHIL TG . ER RS R ANER TS B H ARG R AR A BE S R i 4. HER
RERA U B IE BRI IE R P S . ERERARGEIEF R R LS. R EFEREIIESE
B A, ERREAAREGINES BT RES . ERESEHUIHIE SRR RSP EE S, [E
FemhF 1 RS B IR A BUE R I R G ERENER AR E R BOEAR R A4S (LOF) (A%
EHIE BT BB JEVR G- 4R U0 JOIE R4 BT I S e T ok, [ 2 R BT AR VRV 4 4R 0 SIE JR R B B 4 i v
I 300 RS 5 BUFF TSR BOE S B R B e A0 IR ) . B 8 RAVR AR & BUE R RS BR
HHIEZE T8 5 BUIFIGRIR B F 4% B2 4 o B AR AhiiE 2 4R 1E S A 7128 5 BT R IR B0 R B 2 4
I Fe s 8 RS B IR A RUE R T A & EARAE o RS E IR A RUE H R A S . B IR0V BE %L
IFR S (LOF). [E 2800 25 R GGG B R A RO S B i 3 4. 28 5t 20 R T e B VR A R 5 L ¢
g, BN AL ERAEIESFBEES . BRERRAEHERSBIEA RS, BRER
RIGHEIRABNE RIS . ERG M AR BRI F RS BRAZ TR A ESE.
B de 2 o RIS B IR A AUEH R T A & . ERY 6 AER IR AR RS . ERREK &
TP BN R R A 4 . BRI R A G B S B 4. 2R 5% 2 R T G B R A B S £
R4, EREAMANEERAIIERBERE S, ERERAFMAHFIIEA TS, EREMEE
WRERCER A ANE SRR RS ERUESE MM ES ., RS LR IEH B R A B S5 #%
WS, EREENMRE TIHRBOEHR KRS (LOF). EZEFIEEA ML 6 55t 4
(LOF). 22 [ 3 [ml3 5 WA JF ORI e B R A B R 0 3 & R hiiE B 7 3 A7 ML 38 i 2 4%
BE4E (LOF). ERFMER G BIRAANE SRR RS (hERAARE IIEA R TR ST E
k) EFR R R B IR A AUE SR R RS . EREEPEREGIIEF R R ES. EBRAR
WBCEANEA P 4. ERE RSB AR ES . 5o, ARESEHAT 2004 F3k54
A o R G P A RS B E BTN, HilZAEHEEHRESZ M RELEG. 2007
F£11H 19 H, ARESEHNGRE O FEEHR T EH AKX 2008 42 H 14 H, RIEEGEH AL
NEHGERETT R R e & S R L% (B RS AR —, T3 H 24 HE P EIER S
MR AT AL (QDID Wik, T T AZEES . AR, 4. LU QDI %

BB 55 TR



[ A E LR A

RLEH RIS (LOF) 2017 P 4EF R

412 E¢2H (RESLBPH) RESLBEHEKFHN

FEAIE G 2 e P

W4 B (B MR @;}gw o
EIRE | B A :
Wi-EwF 7t 4. 2008 4 7 H & 2009
8 ATEIREESEHAMRAF
fEBLEERT T 51,2009 59 H £ 2011
2 ATESK I 4 HA TR
NFUERFFT R . 2011 4E 2 AN
EREESE AR AR, JHEH
P EEL B, 2014 £ 10 H
AT [ 2 4 AT Mok 3 1F 55 452 5%
eI LR, 2015 4 3 A2
gi%gii %EE%E@%%@%@E%&
R ﬁ%é(gﬁﬂ@ﬁ%ﬁﬁ%%
22 H I ISR AE SR R 34 (LOF)) 1)
KiEa 2015.03.2 REEZH, 2015 £ 5 AT E
& (LOF). [z 6 - 9 4F 7= /N B K TR A BRI S T 3
et R $0ﬁmgﬁﬁﬁ¢¢§&&%
BEyva EARNER R4S (LOF)) (1%
L f 4 2 &4, 20155 H% 2016 4F 5
- HAT B 28 B K I 328 TR A B IE 25 4%

7t 5 4 it L 2 A e 32 i 5 BRI
FRERES) NESEALH, 2016
SR 2 H AT 2R K A R s A
IEF R RSN ESLH, 2016
4 HE 20175 AEERES
Fafl MR UE R R R R S RS 2
B, 2017 4 3 HERHfEERRS
7k R T B VR A AR 2 5 3
SMEEEH,

E L AR M EE R SR AR REAEMC H, BiEEeaH, FRANAMEES

FARH .

2+ UEZF AL SCGEMAT IR GIESRAL AL N 53 BEA% B B AR AR SSRE -

4.2 EFEAXRE A AR S B BT 5 1B 5L U
AAREWN, AIEGEHAFRET GEFRE). GEFREESER) (BEERARAFLS
MR SR A REEEMIE, MRE TR e G RS BAE, AERELEM. 8

VST

TR e KM 2 o

B 11 T3k 45 7T

B KR FE QR B0 N A VAR a0 46 T ) B AN FH A B 7, e R (K 56 il O RRA A
AMEHIN, ARGBEGEGH, RREREEZSHIFHAMGNATHN, KK




[E Z2 A AR PR AR A UL TR B & (LOF) 2017 445 R i

ARG BRATT RIS 2RI 5 REAE AT N, (5 B9 ki HERf . 28, AReEHA
HeFHAPE A ST SRA G S AR B Z I AFxE, e RN
RFFISLIEAE, JREd RS BV E. R OB A NI R, A RIRE BN BE VAR

E)k

EE AN RE N AT 5 18 5L 8T T B
4.3.1 AFR 5 H EHHATHELR

AMEHIN, AREEHENHRET (EFRRESEHEARAATZSHERTEIL) 1IMHX
FUSE I A 10 PR S RS 25 1 ) EE AT RE X 2% 2410 A 430 8 X AN B XU EAT A A de il i
VX TR B BT S A B AL G, DS VA a4 A AT

() RSB BN P B A 5t < BAH A 1) ] 17 52 5 A 22 20 M

RIEW A TR BT FEN, FAOUE T AR TS, AEFRH RS LR . B
XX BEELRT (158 5y A 2253 M, FRATT R BAT S8BE X AN AR B R FR 0 A 1% 8 R L LA, HOR#B 43k
PR e EE 95%EEE TET 0 1 thds.

(=) ¥ emb e & 1R b 2 20

ARG NGB I T=3 1 T=5 VE N3 eI [A) B [, K5 4 84L& 58 5 18 100 23 AL 3 5 /) I i)
FAEEY, JF Ao REE, 3472 e sl & e I [ & O R R 22 5 20 8. ST
g 22 MM FEA LSRN (FEAE>300, i RIME KRB AE 1% EH LT .

(=) e ul A ARG e 80 B

XA REE S T R BB TR ¢ ARG SO 0 TN A E b FE R R
e EHRT, CEREGEPXNEM W TR, YRS BPR 2~ 7N e s A R
I RE I P 2 5 AR 2 Sk (4T 9

432 REXFHITARLTUH
AIEHIN, AR EARESEHEANE IR BEAGRRERBIFEH KL S ARG
W, RKIUATE A T RE S B 758 5 AA 2 ik (0 7 58 5

4.4 EENXTR S P 2 S B T SRIR ANL SUR B B BA
4.4.1 RGN E ST H R AIZ/ES B

2017 FAEZEMA TR SRS PRIG K. TRMBERTYE. SREATITTE R T, A B )R W
IFHCEAIR, W B A B e, THW Il 1 S A g LB AT . (R B

12 Tt 45 7



E R E SRS I 5P A & (LOF) 2017 SEF4E RS

FHA RTE e R AR WA T, H &R e 8 KK 508 5 R b YORMT LR B T
WY PR R A, BT RE RV ZE 7 Ml i DA R 39 SR L e 45 L 4 A ) (R AT ML A AN R I, A7k
AL ERASES AT S AR TR AR AR o ARG b5 5 A P e B AR A H.
T R RRAKPEAT W, B BUMERCE VR AR R K Tk S A ]

4.4.2 MEBHAESHKSRI
AFELETE 2017 4 FRFEREFEIE K E N 20.91%, RS RER 2 F N 8.52%.

4.5 BEAXNERET . IEHFHHIATWES K HERE

SEFERPATHAIB HAELTF L 5T, AT IARSARRAGIERNI . BE
I T PMI A LERFSE T RIS 00, SEINSRE 7 BATDR M B Ak 1T s R R . R i
HEAMRKHRZ 2017 FHFEEREEL, EPREREKATWRIN 7 BRI S5 45k
i, R RHUPEAT TS KRR AR SRR AT W 2t . BN 4E, & 117 37 WS (i 47 1) £
Zefnl T LA BE A bR, A E A B SR KT L S A F BEE WL ST IZ D 7 BURE [B])E B
MAEFE T 1A B, N PERATE SR E 7 AR AR 7 B2 RS AT

H T EATHIWT N P ET G 2 A7 LR K e B L=, RS w20 e Tt, kst
B PR DR T A v ) RS HR AT

4.6 FEEAXRE AN EEMHERFEETK B
AH G NG IAN SR EE M E, WAMER R, IFIE 7 HICHI iR . fiEZR R
LA TTIEGAEA R TAERIEAL . R HATHIRE, MRESMAENA RS EH. IREMA
MRESMEBCRHITERT TR AFMEZ RS ETIEE N A AT A0, AR
A REER . ATWHT T 5T, WEAFEERATI . STHE SRR B AT I
W22t KBl fE . FEE 2 BRIV NG E A HE s R A ROl Al A 2R 53 3 5 RS
FRBE AR . BT AFAEAATE R R, — VI PACBE A it KA e E N

=E

4.7 EEAXTR S P S 2 AU IS L A 1 B
BEARME YR, RIEATES TS G RIS RS, AFE S T0 R 73 BCAH 1 A S Y
IR

4.8 MEFNEEAN KR ESFA NBERE SR ETEF R LA
T

13 Tt 45 7



E R E SRS I 5P A & (LOF) 2017 SEF4E RS

5.1 MEHRARESTEE NEATHERHILEH

AIRE N, AEEITE NEXT B R E SRR R & (LOR) It E L et , M igid
S QEFF SRR R eik) MIABEEE I & S R RIE, A AEAEAR 5 3 5 S0 AR AR
AT, e RIURSTHLBAT 1 2 308 ARSI L5

5.2 FEEANBRENEESERSEENTRE. FETHE. FHES RSB

AARE A, B R A AL A R S R F3 % B 3 5 (LOF) (M A BN —— [E R B HLA PR A w72 [F
AR D 55 B S B UE S 50 B 2 2 (LOF) I B BB AR L 2 B 1 EL T 5 22 e 070 400 P A U o A9 - 55
HERMITCFE R L, AR E S SO AR KT, 2% HE7 m s AF ™ i 1%
WS R MHUERAT . AN, EZR A R RUE S 55 5 e (LOF) R AT R 43 Fic .

53 HEANKLEEREGTUFFELEEFEANFHNRAL. HHMTERRER

A FEE N AKX 28 3 08 B A PR 2% ) 2 ) R B 110 [ 23 0 B0 98 I SR Y IE O 1 B Ok
(LOF)2017 4FPAERER & h W 5538 b5 . ERIL. FUESECH I W5 aitdhd . SEA GG S
WEAT T izE, PLENERS. dEmA e,

6 FEFEMFLUMRE REHTH

6.1 EFERAmER
2t Fk. ERMGERBIREESENERK RIS (LOF)
WEmIEH: 201746 H 30 H

Bhr: NRMoo
_— o IR R
201746 A 30H 2016 4£ 12 H 31 H

B’ - -
BRATHEK 6.4.7.1 474,044,129.04 435,632,685.28
SR 4 6,203,937.94 6,168,615.24
1E HPRIE 4 862,278.98 823,839.19
5L Ty P R B 6.4.7.2 3,052,271,107.11 1,090,053,382.47
Hrp: BREERE 3,052,271,107.11 1,090,053,382.47

L ey

TE7 RRIE SR

F14 7k 45 77



E R E SRS I 5P A & (LOF) 2017 SEF4E RS

REREH

TRl Be ™

6.4.7.3

TR SRl Bt

6.4.7.4

I S8 Bk

577,528.40

745,425.14

YR 2

6.4.7.5

76,807.67

86,167.43

JS2YSBEA

JS2 YA FR K

17,382,303.57

1,777,595.32

3 JiE F 45 55

HoA 57

6.4.7.6

B et

3,551,418,092.71

1,535,287,710.07

A T R

AR
201746 H 30 H

EEER
2016 £ 12 H 31 H

i it

SEUMEE N

A2 oy P < Rl A7 f5

TR Sl

6.4.7.3

2 H [ g < i 7 K

LAHIE 71 Bk

JS2ASF IR [2] 5K

136,567,060.58

10,365,680.57

JSLAHE SN i T

4,248,785.77

1,977,352.27

RSB B

708,130.98

329,558.73

JSLASS B 45 1R 55 9

LA AE 5 B

6.4.7.7

3,809,661.64

3,425,474.74

JSEAZ B

AT

AT FI

3 JiE J 45 £ £t

FoAt 71 £5

6.4.7.8

724,430.68

102,064.35

&t

146,058,069.65

16,200,130.66

G T

KN

6.4.7.9

1,275,109,362.68

687,710,171.68

ARy B

6.4.7.10

2,130,250,660.38

831,377,407.73

FraEN &

3,405,360,023.06

1,519,087,579.41

SR B A A e

3,551,418,092.71

1,535,287,710.07

E: AR H 2017 4 6 H 30 H, EZ8 A5 E A 0 S AUIE S #5524 (LOF) 2 & AlidHE 2.671

JG, FEEMEURER 1,274,917,091.56 1.

6.2 FlVER

2tk ERMGERBIREESENERK RIS (LOF)
AIREW: 20171 H 1 HE 20174 6 A 30 H

15 Tk 45 7T

hz: NIRRT



[ A E LR A

RUFS R F 4 (LOF) 2017 fE PR

A3 AT LB ]
mHE MES 20171 A1 HE 201651 A1 HE
201746 H30H 201646 H 30 H
—. A 477,745,088.67 68,532,602.35
LAY 1,516,192.83 302,670.85
Hor: fERFERA 6.4.7.11 1,516,192.83 280,616.05
eSO - 22,054.80
PP SRR S AR - -
SN IRAE S Rl BT RN - -
HAh A SN - -
2R (AR LA 134,495,572.44 22,453,304.38
Horp BREEHRTIRE 6.4.7.12 118,873,380.02 20,207,761.47
B3 piilas - -
firr R U s 6.4.7.13 - .
P27 CFRIE SR B IR A - -
Dikod ket & - .
ArA TR R 6.4.7.14 - -
J RIS 2 6.4.7.15 15,622,192.42 2,245,542.91
3ARMEZFE (KL
. 6.4.7.16 339,495,188.81 45,051,888.48
45T (R DA — 5 31 A1) - -
S5HAYN (2K BL<- 5 41 51)) 6.4.7.17 2,238,134.59 724,738.64
W = %A 30,918,390.32 6,403,478.37
1. B H AR 18,273,647.27 2,774,050.22
2. fLEW 3,045,607.92 462.,341.62
3. BRSSP - .
4. oA 6.4.7.18 9,379,592.26 2,948,620.89
5. FLESCH - -
o S [ 0 4 R % 7 S H - -
6. HARZH 6.4.7.19 219,542.87 218,465.64
=, FEEH (FHREFU-SHE
5 446,826,698.35 62,129,123.98
W AL 2 A - .
. #FE (GFTHRUA-SEHD)D 446,826,698.35 62,129,123.98
6.3 FrEHEMNE (E&HE) THR
St FEgR: BRMGEMBIREEIEHREERE S (LOF)
AREW: 2007F1 A1 HE 201796 H30H
BAr: NG
A
HiH 20174E1 H1 HE 201746 A30 H
St | RSERE it A

%16 Tk

45 71



[ A E LR A

RLEH RIS (LOF) 2017 P 4EF R

— WM A e (&
SEAFED

687,710,171.68

831,377,407.73

1,519,087,579.41

. AW E S A
HGIEAR S IR
ER)

446,826,698.35

446,826,698.35

=\ AR HBAL 5
A EAR SR (G
D A5 3151

587,399,191.00

852,046,554.30

1,439,445,745.30

Hrp: 1R

1,304,920,841.54

1,924,282,001.17

3,229,202,842.71

P A EEN

-717,521,650.54

-1,072,235,446.87

-1,789,757,097.41

I A 2 b A
NSRRI A (02 39
B FERD LS
51

o WIRFT & e (%
SEAFED

1,275,109,362.68

2,130,250,660.38

3,405,360,023.06

5|

4 BT S 1A

20064E1 A1 HZE 201646 H 30 H

Tl E &

RO EFHE

A ERAE G

— WM A e (&
SEAFED

59,993,569.86

70,549,477.68

130,543,047.54

T AW E S A
R GIEAR S (IR
ER)

62,129,123.98

62,129,123.98

=\ AR HBAL 5
AR EAR SR (G
D DL 53151

305,610,978.33

309,250,834.76

614,861,813.09

Hrp: 1R

589,532,546.05

605,067,716.86

1,194,600,262.91

P A EEN

-283,921,567.72

-295,816,882.10

-579,738,449.82

I A 2 b A
NSRRI A (02 39
B GFERD LS
51

o WIRFT &M e (%
SEAFED

365,604,548.19

441,929,436.42

807,533,984.61

A B W 55 1R B A R 7 o

AR 6.1 2 6.4, MR NI M T NEE:

HEeFHARTIA: HRE, EEXITERTIA:

6.4 WMERME
6.4.1 EEEARFN

17 Tt 45 7

Ja T B

RN AR N




E R E SRS I 5P A & (LOF) 2017 SEF4E RS

1] A1 LI 38 VR 4 B IE 7 43 W 5 4 (LOF ) (Ji 44 g [ 2t R 34 R S IR 3 43 W 6 ) 2 e J 1
FAMAB P34 FT 43 BS 28 5 B SR BIE S5 P e 4 (VAR TR RR i AL AL 35 PT 43 B B ) B AT o o AR (%R
WAE AT 2 B2 5 IR A 4 B B S B G A 1)), A AR 35 ) 43 B B & i 3 AT T 2013 42 2 H
18 Hmii. ZRYNEFRSE S HT (b Brr@ai) (FiEE[2013]61 F)FE, MGEMLHE A>3
F 201342 H 19 H&&IE Biii. H 2013 4£2 A 19 Hilg, MERA R SE SN E S A RAEE N E
T AR DI A B B2 BSIE #7435 3 42 (LOF) .

LR PIARIE 1[2013]% 66 5 3CH AR, FEZRMGEMH IR RIS B R4 715,472,441.00
RGO T 2013 45 2 FH 27 HAEIRSCHTHMAS By . R B 5 B S M AFEEEA S, HE0E
R NDEI B R AT L 5K A B N G Il Bl ARSESEHANER
HESEHARAR, HEEFEE Ny B LR R AR A .

4 2014 4 8 J 8 HAZSMEM (ATFSFEUER VRSB G HINE) . OCT Ll (ATF5R4
UEF 8 P S AR B0 AR IIRE ) B CEZR AR R 35 ) 43 B2 5 i S A 5 5 R e 4
A aRMZE, ERMGENHRERIEFRTEREES(LOF)H 2015 4 8 A 8 HjldkaIhn| 48
SEONIR AT G, B A A RO S AR BB

AR b N RN IE 5 5 Bt 3 ) A (B R A AR 34 TR & BUIE S5 B B 3 8 (LOF) 2 & & [))
(A FE, AT S B T H R 210 60%-95%; ¥z, Temmisy TR, Bl BUE. B~
SCRFIE I3 DA VAR B b R M 2 A0 VP 4 R 1) HARE 23 it il o5 R BE 7= 1) 5%-40% . ASHES:
LS LL R HE S IR 300 i i as 36 X80%-+HilE 4 it f B 2 % X20%

RS MB B ARSI RSB NERESERARAF T 2017 45 8 H 22 Atk .

6.4.2 S THRAR A G | A

ARG 1 55 HR R AR IR BEB T 2006 4F 2 7 15 H & BAE BRI 1) (Al 2 v ) — JE A i
PN 2% TRUEAR 2 v #E ) BAH SRR E (PR ke Aok v ) o o B IE M e A 1) R 27 $0 BR  4
5 R EE XBRL BAREE 3 <M G MAFELERE>) HEIETRE SRR 2 Am ) GEZZ#
PSR AN SR T CEZR AN R R & BUIE S 5 R R B (LOF) B 5 5 [F)) FITENS 55 #i R PfE
6.4.4 JIr 517 1) Fh IR M 2 AT AOAT R IIE B Fo VR 2 AT Mk 5 55 5 R i 1

6.4.3 BAF NS THAEN K H At SR e 1 7 B
AFE4 2017 FHE LM S MEFA SN THEN TR, FeL, 8 7 ARS 2017 &
6 H 30 HIIAS IR LA K 2017 46 1 A 1 HZE 2017 4F 6 H 30 H 1k BAE] (278 pig SR 4 1 A8 5

HIEAREL.
218 TiHk 45 7T



E R E SRS I 5P A & (LOF) 2017 SEF4E RS

6.4.4 ARG HPITRAKSIHBOR. SvHhTHS Bk — 4 BEHREH— 2R LA
AWK T EOR . ST ol — W RS A — 2

6.4. 54 F IERT A
AN H G AE AR 5 WA TR T A0 B ) 2 i 245 50 1 .

6.4.6 BLIA

AR A B [ 5B 25 R I BE[2002]128 5 (O T I xR F5 45 8 5 4 SR ) R ) 3@ )
A Fi[2004]78 5 (WFBECER. B Z BT R o8 TR B R e BB (@ ) W BE[2008]1 5 (58
F Ak BT AR T EBOR @A) . MBL[2012]85 5 (ST SLii b i 20 ) B 8 20 R 22 Ak A AT 45
PR A K n] @) W BL[2015]101 5 (T B AR BB LLR 2 A AN N3 B BCR A K 1]
FE AT . MAL[2016]36 5 (O T4 MHEIT & LB AE G Bl AR ) . MBi[2016]46 5 (8
Tt 2D B A T T SO e Rl A SRBOGR @ RN . MAL[2016]70 5 (5% TR LAY [F) ML AE
KRG EBAN FRBCRAVBETY e H A G BEE AN S 55 B4, EEBLIAI R

(DT 2016 45 5 A 1 Hilll, URITHES T XNFEREAE T EHWBIEBGER, AMEBCE B, X
IEFF R GRS N IE R & KSR B E MR RAEE LB, H 2016 455 H 1 Hilg, &
A RGN E B O SR GE BL . XIS B S I NS R S 5L . 05 I e kN ik
BAEBL, %4l )L A SRR SN TR ARG R

()3 4 MIEFR T3 PR IOURON , B KSR BRI MU, RIS . RO,
i 57 HO R SO J HARYON 8 AW A L T A58

()X G BB I ALk i RS MON L R R AT 158 55 1) A LU 7 1 2 4 S AR LR AR AR 45 20% 11
ANNFTABE. W HE S N LT A R BRI SRS, FERIIRIE 1 A H VA 1A A)Hm, R
LURIFTAR AR NN BT A4 FEBOIRRAE 1 M H L EZE 1 1R, ZidZ 50%T N4
BUFA0: FERCIRREE 1 &0, B RMENC AFTERL. X SRA M L A R IRER, MELSI
S RO, IR EIR T T GNEL, FEIGET ) A AR H R, MRS RT IS RS, 4
RN kST 3% 50% T NSEANBLIT A4, iR FT3 48— F 20% A9BSR EA N T B .

(4)F 4 2 R SEH% 0.1% KB R BN R AE 5 ENAERL, SN SEAENUR R385 ENAERL .

6.4.7TE B SMEINE KA

6.4.7.1 BITHER
#hr. NRMt

19 Tt 45 7



[ A E LR A

RLEH RIS (LOF) 2017 P 4EF R

BiH AHAR
201746 H 30 H
ALK 474,044,129.04
& WIAE R .
HoAh A7 .
At 474,044,129.04

6.4.7.2 X G HEERMBE=

A ANRMt
AR
T 2017 4£ 6 30 H
A YA IWIXIED A a3 )
2 2,721,756,075.07 3,052,271,107.11 330,515,032.04
R B E-S
EHY
5o i - - -
fiizz | BWATE T - - -
&t i i i
B SRR R - - -
%% - - :
HoAh - - -
&t 2,721,756,075.07 3,052,271,107.11 330,515,032.04

6.4.7.3 fiEESRE /MR

ANH G AR T IARCOR R A AT b B 7/ 5t

6.4.7.4 ENRE SR

6.4.7.4.1 FTLNIER &SRB R KM
AF G ARG WIACR T A RNRE S5

6.4.7.4.2 HIR LW BIWRZ 5 H BRI
ANH e AR T HIAROR 5 A Sk W 23 [l W A2 5 v BRI i 57

6.4.7.5 RICF] B

fhz: NIRRT

i H

ZNCER S
2017 46 A 30 H

32 YAC A AR 2

73,945.76]

220 TUHL 45 7T



[E] 2 it i P 5 0

SRIEHEREE S (LOF) 2017 4ERAE R &

IS e A R S i
IS At A 3R S i
IR R S R 1 S 2,512.62
IS5 5 A1) S 1
RSN IR IR 7 A S i
IV N AF @SS -
MU A LR EER i
A 349.29
faann 76,807.67
6.4.7.6 HAhE =
AR AR AR R A Al %=,
6.4.7.7 NATAZ 5%
Bhr: NRMG
H
SiH AHAK
2017 46 A 30 H
< 5 F i NAS AE 5 % H 3,809,661.64
BRAT B T 37 B A AE 5 B -
aif 3,809,661.64
6.4.7.8 HAh 7%
Bhr: NRMG
H
BiH AHAK
2017 46 A 30 H
AT 5 A8 5 BT AR IE 4 i
INZRECAEIE 514,671.59
oAt S AT R -
TiigE 2% H 209,759.09
At 724,430.68
6.4.7.9 ZiftFESE
SEiss. NRMit
A
i H 20171 H 1 H&E 201746 H 30 H
HEEME () K TH] 4 %0
AR 687,617,330.92 687,710,171.68
A HA R 1,304,707,991.40 1,304,920,841.54
AHAME A (LS 3 A)) -717,408,230.76 -717,521,650.54
ZNCER S 1,274,917,091.56 1,275,109,362.68

21 Jit 45 71




E R E SRS I 5P A & (LOF) 2017 SEF4E RS

H: BE 2017 % 6 H 30 Hik, AFEE TR LS MEN 76,692,286.00 43, FLE1EY

IhA ETAE S R0y 1,198,224,805.56 43 .

BT S M AUS LIRS S IC A ARG, WL

2T I 3 B AR AU R ERE (] s R BT A S USRS I R G, A B
(B FA I B (] o 30 o0 AR 8 X T T SE I <0 WUE I S R G A R 4t

6.4.7.10 R4 ECHE

A, NRMot
TiH 2SI 4 ARSI 4 KA ECANE AT
AR 823,971,698.67 7,405,709.06 831,377,407.73
A AR 107,331,509.54 339,495,188.81 446,826,698.35
RSB B E N
o 710,824,396.44 141,222,157.86 852,046,554.30
B
Horp: B4 H K 1,592,469,627.32 331,812,373.85 1,924,282,001.17
FE 482 R 3k -881,645,230.88 -190,590,215.99 -1,072,235,446.87
A B E 43 B A - - -
ZNCER S 1,642,127,604.65 488,123,055.73 2,130,250,660.38
6.4.7.11 FFFIBWA
A, NRMit
H
5iH EN
20171 H1HE20174 6 A 30 H
Ve @ IISNIPN 1,425,883.53
€ WA 2R BN _
HoAth A7 AU _
g H AT SR BN 50,316.17
HoAth 39,993.13
&1t 1,516,192.83
6.4.7.12 BERFW
A, NRMit
AHA

i H

2017 1 H1HE20174 6 A 30 H

LS AL B

2,580,934,088.05

Pk ST B SR A S

2,462,060,708.03

KM EEEN RN

118,873,380.02

6.4.7.13 fRFHFHFE W E
AR I G A A HA T R A5 R IR R

222 TiHk 45 7T




[E Z2 A AR PR AR A UL TR B & (LOF) 2017 445 R i

6.4.7.14 fiT4E T RIS

ARBEE AW E W ATE TR RS .
6.4.7.15 BFI 2
HA: NRMJT
SiH A
20174E1 H1H £20174£6 H30H
% S T P A 1 R A 2 15,622,192.42
F G BRI R 2 -
it 15,622,192.42
6.4.7.16 A RMEZEFKZR
A NRMG
A
I 7
NE %% 20174E1 H 1 H 201746 H 30 H
1.2 5 &R re 339,495,188.81
— R 339,495,188.81
g% -
BrE S FRIE R % -
— HEWH -
DA oA RS A -
2HTAET A -
— BUEH & -
3. HAth -
&1t 339,495,188.81
6.4.7.17 FHABKAN
Bhr: NRMG
BiH EN
2017 1 H1H ZE201786 H30H
Bt SHEIE PN 2,238,134.59
Eann 2,238,134.59
VE: AFE SO R] 3% R A R IR I, ANMIK T IBE 9] 28 R A 25% A NFE 4 77,
6.4.7.18 X 5% H
Hfr: NRMG
5iE A
201741 H 1 H E20174£6 H30H
T i34 5 % H 9,379,592.26,

23

I 45 7T

NN




[E Z2 A AR PR AR A UL TR B & (LOF) 2017 445 R i

RAT I 3928 2 2 H -
Eann 9,379,592.26]

6.4.7.19 HAhZF

A AR
5 EN
20171 H1H ZE201786 H30H
H 2 H 31,240.60
{5 B Y 55 2% 148,765.71
iR 29,752.78
HRATIC &I 2 783.78
iR R 55 o 9,000.00
&1t 219,542.87
6.4.8 EHEM. E=AMRHEFHP A
6.4.8.15LF FHIM
BERAAERH, ARIESIELIES = F 0.
6.4.8.2 =R H G H M
BREWMEWMEREH, ARIEEIFFITCTER #2057 AR H G FH 0.
6.4.9 XKEEHRR
6.4.9.1 AMEHEESRE R 5K E KRBT
KK TT 4R 5AREERIR AR

EREGEHA R A HEBEHN, HEHENK

rh I R ERAT B PR A & (rp B LR ERAT) REFLEN. EEHEMW

R E L PN %K
Fh 7 VB I 0 DR 26 8 (<P 77 ) i BN RRR o R

e NIRIKRIKRAE 5 A8 1E W b 559 Bl A 45— MR b SRR T 57

6.4.10 AR5 3 K b4 BE T LU IRl A R B 5 32 5
6.4.10.1 JEIEREXTT3E 5 BITHITHR &
6.4.10.1.1 BERXS
GAi: ANRMC
A ] AR AT LG S A
201741 H 1H%20174F6 H30H 201651 H 1H%20164F6 H30H

KIKTT % PR

5 24 Tk 45 7T



E R E SRS I 5P A & (LOF) 2017 SEF4E RS

ik 244 3 g ok 24 1

JRAS &40 A JRAC G AT

A E 151 W A

O IR 1,147,005,771.10 17.21% 301,701,647.03 14.41%

6.4.10.1.2 BGLEAL 5
A AR A I R b A P R G () 25 RSB T SR BE T A8 B B AT BLIE AL 5

6.4.10.1.3 BiHEA 5
A FE G AR A A K A AT LG IR 2 T S B T A B B e AT IR AL O

6.4.10.1.4 ¥ EIELS
AT AR A I R b A P AT BRI ) 34 T 3@ I SR K T A8 B B AT I R R RE 5 .

6.4.10.1.5 RSTAFREES I &
SR NRMIG

A
20174F 1 A1 HZE 201746 H 30 H
YT 4R
Sk oy I | | FREAT
4 BRI | R i ol
O E IR 1,068,209.82 17.21% 3,809,661.64 21.72%
“F4 T L
T T 2016FE 1 H1H E20165E6H30H
KT e R | | SRR
% st | N SEREU A o s o)
O E IR 280,974.66 14.41% 228,242.30 15.89%

E: 1 ERAESHET IR ENESE RN ST rEsE, PNt e S
S5 AT IR SR A mIWCR AR SN2 T 2R AR A A1)

2. %R < W I Al 55 9 TR 3 A5 A e W B D A 2 < 1R 14 (IR 53 BB AT TR AN T 345 2
R 55 5 o

6.4.10.2 BRI
6.4.10.2.1 E&EHEMH

A NRMIG
N AR R AT L )
S| 20171 H1HZ20174E6 7 | 201651 H 1H £220164°6 H
30H 30H

225 T4k 45 7T




[E Z2 A AR PR AR A UL TR B & (LOF) 2017 445 R i

2B R AR ) A NS AN A B B 18,273,647.27 2,774,050.22
Hodr: ARSI R Y3 9k 5,804,679.11 574,511.97

E: ARG E N E RS A IR A E I BEIREN L AT — H L& %P5 1.5% M4 3%
g, BHRUZ®FHAR, &AM HirE AKX :
HEBANHRM =71 —HE LT3 E X 1.5%/ 2R

6.4.10.2.2 E&HEH

A NRMIG
A AE AT LA
s 20171 H1HZ20174F6 7 | 20164F1H 1 H £20164F6
30H H30H
IR A I RS AT AR 3,045,607.92 462.,341.62

E: UATREEE AN E LR E %l — H RS E R E 0.25%EH R e, &H
RitEFHAIK, A HitEARXN:
HIEE =0 — HE ST #E X 025%/ HFERE.

6.4.10.3 5B 5 HEAT SRAT 18] IR b T 35 B (5 (& (B D) 2 5%
ANH AN T ) R B P AT IR P4 R 5 QIO AT BRAT TR R i s 0 B CR R 225 .

6.4.10.4 FRECTHEAEESHHIL
6.4.104.1 REYMAZSEHENZHEERERBEREEKHR

ANH AR T T P9 e b R AT L ) 3 E J e BN GE Y [ B e R A IR S IR O

6.4.10.4.2 REMIRBRESEEN Z S H ARSI B R A E & H15 0L
AT S AR A IR e b AR PR ¥ T B i < A TN 2 AP A R B T 50 B AR B S O A 0
6.4.10.5 HRBXTT RE B IRAT AR BUR S L KA B A

Hpr: KRG
BN AR AT LG S A
KIKTT 445K 20171 H1H%201746 H30H | 2016451 H 1H %£2016546 H30H
WARRE ELEPINSUION PR R 1 GRINSUI@N
Hh [ TR AR AT 474’044’12094 1,425,883.53 176’768’78724 263,856.51

T ARERRITARRRSTE N E THEATRE, ZRATRNMR RS,

6.4.10.6 AESFERMYIN S5 RBEITRHIESFHHLR

226 TUHL 45 7T



[E Z2 A AR PR AR A UL TR B & (LOF) 2017 445 R i

ANH e AR T ) S B P AT BT P8 SR AT AE AR BT N 2 5 RIS R B IE S 1A 1

6.4.10.7 FHABIRERAL 5 IR 115 HH
A FE G AR A B Ko 1A AT BL B 1] 325 0 HoAh S BE AT 5 T

6.4.11 FliH 7 B iE oL
AN, A EE G oR St A 73 i -

6.4.12 AR (2017 6 A 30 H) AEESFFAH WFEZIRIESH
6.4.12.1 FAWHT K/ RUES T T R FA FHE 2 FRIES
AR FH G AR A R AR A DR B /486 5 0E 2 1T A A2 PR FROAE 25

6.4.12.2 HIRFFH F & WZEERE ZRBE
eREA: AR

=1
B oE | MREE | fhR | SR RAN | B | OO B AR HAR e
0G| 28 | B | JEE |ER | B | 8 (A6 B BARLET | AHE A
r
30014 |F 434 |2017-06] FKH 8,873,336.0/126,112,568.0/ 150,136,845.
N 16.92] - -
5 5 28 Bij]| 0 0 12

T AREEHEE 2017 4F 6 H 30 H LG LA R A A 5 5 K 35000 AT B 77 A= 55 K B0 1T gl 8 e
RIS, SRR SR AL T A A S I SR e . 2 S Btk e = R

6.4.12.3 MR IE E WAL 5+ VR NHEIF I35
6.4.12.3.1 RT3 I1E E W
A FE G AR AR TCHRAT A1 T 37051 95 1E [0 0 v AR R R 15 55

6.4.12.3.2 X 5 i fHisF1EE W
A I G A A HAPR TEAS B B i 34 1 55 1 010 w4 R I 5357

6.4.13 LRI T B K&EH

6.4.13.1 RS HBURAHLR LN
AFE G — N T R R TR S RN R 3 4, FE 4 0 7= AR 11 0L 309 A 2t AR 70 3 IR 24 %
, B TAEFR BRI S P KBS R, A SRR SR TR EE AR IR R GRS R

27 Tt 45 7



[E Z2 A AR PR AR A UL TR B & (LOF) 2017 445 R i

PBOIEBL R S o AT e AE H W 2078 15 20 m I A 53 2 < th TR AR G 10 U T B AR5 KUz 3t 3h
P DRI K T 37 RS o A i < (10 9 <o BN A3 IS 7 B ) 32 2 s A 4 BOHs: DA IR 2 ) 7 PR E 11
V2 Y, A e PRGN AT it 2 ) B i o )1 A L S B PR A 2 A DG ™ P KBSz YA 2 A o

ARENREEHEAFTER SRS, NESKRIFEMNEEFHEM S, EFExEENR
o) PR RS B O AT BRI R R K R S5 . R 28w 4 8 B R T e R R
=, WUEATF HH2E IR SRR P e B i, eSS R AR R, — 2k S5

Bk 55 SUE X B 5, 2 m R AR AR BRI ST b XU P AR A I i 15T, H iR
IG5 BIT 08, IR TE A RS B S R U RS 5 XU S0 10 7 2L
I 5 1] 23 7 TR RS B B 2 B 2 i i 2w RURIR DL o JXURS: 7 2 S ARG A% 3ol L e

MEEKE, REAEE. Wi, #Hit. BEEEESET L AR,

A < 1) ik < B NONS T < i T R ) KR B B 9k S R S e M 2 M R E R AT ) R A
I8 DA 7 A (R AT BER R o ANEE 0 BT I A JRE L A, T DX 43 2 1) ™ S A2 32 A L B[R] S XL i
R o T E BT A R, IRIEAIE S KT H s, 45 G2 e 5 s it TRRHE
WA E K AT AR . B, HH R, e RS R Ok 1 R AR N B REE, AT
FEHONS 5Pl R HEAT MBS AR BN VPAY, JFIERI AN RS, g US4 1) A R A R Y A

6.4.13.2 15 F XK

15 AR R AR EE SR 5 IR PRI 50 F R BAT G L THE, B S TR BIES 2 RAT A

SN SE SR AR EEI P RN A M €y Tk i L 6 R L AU I

AR KL 0 HE A BENAE AL 5 BTN 58 G 0 - B BB R BLBEAT 1 78 70 BOPPAl . AR e W ARAT A7 kA7
JEAEARTE G I FEREAT v B LR ARAT 5 R ARAT A AR R 5 XU N K . AR 7 58 5 T kAT 1)
52 5 ¥ LA IR 77 B A0 45 AT BR 5TAF 2 7] A58 55 %) T 58 BGIE 77 AZ ORI 5, 3B 29 XU AT e PR AR
ANy FERRATIA) [F) M T S 04T 52 5 i 000 22 B - 304745 T VRS 0 IE 27 52 #1077 kAT BR 1] L2 i A
2 FRIAE XU o

ARG R RSB BN 75 AR E B, T8 0 R 5 i A S F S5 Al R HIE 27 R AT
NHOAE R, LI o O3 0t DL 80U R . T 2017 4F 6 A 30 H, AKE SRR 15 FI 2
772016 5 12 A 31 H: AREGARFFAE KT,

6.4.13.3 FshHEX S
T sh XS 248 5L S 1E AT 5 S Bl 57 5T I 10 SUE5 I I8 31 8 4 RE R JXUKE o AR R 4 PR 3 1 X
B — 7 1 R B T3 & AR A\ n] Bl RS 0 R R S @, 53—y ok BT R SR AT Ak

2 28 TiHk 45 7T



[E Z2 A AR PR AR A UL TR B & (LOF) 2017 445 R i

{352 5 T 3 AN i R 1 ot A PR A2 B PR X 3G PR 43 8 8 v i JE 3 A T 7 L BRI e sl K A7 0 BAS B RS
AL

Bt Xk S AR B (1] 5% < RO B RS, AR it < P i < BN A I NS A 3k < P FR R R ] 7 L 4T 7™
WA I M ERT R, RIFERE SRR A ST Gk~ 52 MILAS . A 05 8 B AE
R A FP B 7 EBUSE RIS, L AR OU T RE ] H A AR BTy 2, R R A H A [ A
R IGTRBPE RS, A RORBEEE S A A i o

BT AR BB E ARG, AR J < 1 5 6 BN G e 7 F IR B 1D 80 i sl Pk L
IR, XN E TR AR BEAT FF S AN > A, RIS AL SR R EEIR s 4L fERE I 18] A AR L fE
JIMILEEAR R A AR DL RE 7785 22 A% 0% b L 81 DA % e e 52 R ] PO 43 78 o b L B 5 . AR R 4%
W HK A7 RAT IS AL 2 & B 10%, HAR G AR G 0 ¢ B E
A B G AR — KA F AT HESR A I IZIESF 1 10%.  ASE G BT 7 BIAE UE 27 58 5 i
A2 5, BRIEERFE 6.4.12 s 87 R 70 ik < B3 i i 7 I 32 IR AN BE B i AR LRI R D04, R Bfg
DA BN ARG I AR B o AN, AR K g Mt Ao S HY (] 0 < i 77 5 3 N R B0 B8 < R B A 7R 5K
H BRI 2 SR R R B A fe i e

T 2017 5 6 A 30 H, A PR 12 amt i & Q2405 28 H 28— 3 N HA T
S AT [ e A BHE (O A B ) JE L 5 2T H HASTEIS BRI i A% BB D R i B ) 4 440 2130

Plg i .

6.4.13.4 THIHR K
737 ARG A 45 325 4 BT R 4 i 0 L P 2 SO 1 Bl R SR 4 978 = IR T Ak 11 3 4% 0 4% DR 3R 4 48 S
KA B R,  HE ) 3 KU« AN X6 A0 A A7 XU

6.4.13.4.1 FIZRR K

M 2 DX 2 8 <o i T L ) 2 o i MmO <6 9 R 52 T S M AR AR Bl T A A e Y KU o R R R
R T R T IR R TR S B SROME N B RS, e SR AR e i TR T I
AT IS ST 1) 45 SRR 475 7 7 0] 25 R 5 A7 IR X T R SR I < 3T SR M £ PR

A < A < BN S ST AR R < T Ml ) ) A AR PR s 1 AT AR, Rl BRI A S A
AR5 o IR AR R BEAT B

KGR KORAH BRI e R B MR A TR, RIS N LA E E S Bl
TEAEAR KA BN T i3 R AR o AN G R A IR SR ORI B3 7 32 BN ARAT A7k e & S A+t

&%,
329 Jidt 45 71



E R E SRS I 5P A & (LOF) 2017 SEF4E RS

6.4.13.4.1.1 F|Z& X6 e O

HBhr: NRMG
ZN R
1N 1-5 4F 5% E it R it
201746 H 30 H
%

P 474,044,129.0)
AT 474,044,129.04 - - A
AT 4 6,203,937.94 - 1 6,203,937.94
7 HARE 4 862,278.98 - 1 862,278.98

. o 3,052,271,107.
T o Ve & b % e - 43,052,271,107.11 "
PSCUE I35 53K - - 577,528.40  577,528.40)
VL& IDSE - - 76,807.67 76,807.67
YA HA I R 782,396.49 4 16,599,907.08 17,382,303.57
o 3,551,418,092.
BrE it 481,892,742.45 - 3,069,525,350.26
71
1 £t
4 136,567,060.5
AT I [ 2 - 4 136,567,060.58 g
AT FE N FR - - 4,248,785.77| 4,248,785.77
MNATFEE - - 708,130.98|  708,130.98
NATAE 7 F - - 3,809,661.64| 3,809,661.64
HoA A7 5 - - 724,430.68]  724,430.68
= 146,058,069
ffit STt - 1 146,058,069.65
65
| 2 AR R S 481,892,742.45 42.,923,467,280.61|3,405,360,023.
06
EER
2016 4 12 A 31 1N 1-5 4 5% E AR &1t
H

B

P 435,632,685.2)
AT 435,632,685.28 - . 5
AT 4 6,168,615.24 - 1 6,168,615.24
7 HERE 4 823,839.19 - 1 823,839.19

A2 oy M R B

1,090,053,382.47

1,090,053,382.

330 it 45 71



[ A E LR A

RLEH RIS (LOF) 2017 P 4EF R

47
PSCIUE I35 53K - - - 745,425.14]  745,425.14
VL& IPSE - - - 86,167.43 86,167.43
IS FR A R 38,023.75 - - 1,739,571.57| 1,777,595.32

BRI

442,663,163.46

1,092,624,546.61

1,535,287,710.

07
Uik

AT I [ 2k - - 41 10,365,680.57 | 10,365,680.57
AT BN F - - 4 1,977,352.27 1,977,352.27
MNATFEE # - - 4 329,558.73 329,558.73
NATAE 7 # - - 4 3,425,474.74 3,425,474.74
HoAt 47 5 - - 41 102,064.35 102,064.35
Ui PsSan - - 4 16,200,130.66| 16,200,130.66
\ 1,519,087,579.

) ZE AR L R 1 442.663,163.46 - 11,076,424,415.95

41

T R PR AR G B R A R TR, T A 20 FR A S BT E i ) BT H 3k
BHF LK,

6.4.13.4.1.2 FIZ XU AU E 2 #T

T 2017 4F 6 A 30 H, KESFH MG EG B E A M & 54 5= 518 1 e A
0.00%(2016 4= 12 H 31 H:0.00%), K 17355 28 (A48 0k T A% B 4 9% 7 148 o 3K S2 10 (2016 4F 12
H 31 H: [l

6.4.13.4.2 AN XK
AN RS A2 Fa 4 il L 1) 2 o A8 B A SR B 4 vt 2 DR ANV 3R AR Bl T R A2 U 30 | AU
ARFEEHATA B A LR M, BRI JE 3 AN XU

6.4.13.4.3 FHABM#E XK

AP A IR 2 i i 4 R 4 i L1 2 70 1 R S 3 4 U Rk T 3 R SR A AN 6 BAST
(¥ 117 S A 4 TR 3 AR B R A B 0 R o AR B 4 3 B R FUES 2 5 BT B SR AT IR RNE i 3558 5
() SRR 5 BT T £ G A A XU SRV T B AMUE S5 AT 0 [ 5 228 156 10 R o S I 5
AT B SR T 27 117 ) B AUt 3l (¥ 5 0

RIS FE S I NEM @RS IR R AW R, RA<A B R i, @iz nsg
DRGSR BCR I, G E IR a7 00, B0 P Ae B R A G M YoE s il X s AMIE S

231 Tk 45 7T




E R E SRS I 5P A & (LOF) 2017 SEF4E RS

(5 PE A3 T B BT, IR B A R G R A e E M B ST R . AREMESE A E
WL & FE BRI, ST, B E . A AT EIE, SkE RN AT R A
(¥ T I A0 A AL

2B G R 5 AL A 10 0 B B LA A A XU o A i DT I 32 8 4 o i S A 8 L 481y
BERT N 60%-100%, fiidE. MW TH. B4, BOE. % CRAIES DLREEE B H
TIF M 23 0 VE L G 4 B 1 JLABAE I3 i Ph 5 B DR P2 11 0%-40%.0 BhAh, ARHE GBS 3N\ 15 H oA
FES PR MUE SR M St e 2, e WIS H 2Pl B VAN BE S b AT AR BE i, ELHE VaR(Value at
Risk) 5 B 45 A I A 56 <5 T s 100 0 0 4% PG, % I 5t o XSy BB AT SRR A 1

6.4.13.4.3.1 HAhMH XK # O
SR NRTIT

NP S AR
2017 46 A 30 H 2016 4 12 A 31 H
i H b4 T R e
Ny IRIIEL FEEHE L NYIRIKIER HE L)
(%) (%)
3,052,271,107. 1,090,053,382
T o VAR g e — I R 89.63 71.76
11 47
Rt P S ot 71 - - - -
ToEEm e — e B % - - } B
AT S b B P — BUIE 5% - - - -
HoAth - - - -
3,052,271,107. 1,090,053,382
&1t 89.63 71.76
11 47

6.4.13.4.3.2 H AL XS B EURME 2 BT
5854 BRI 300 SRS L E T A | AR

KB B AR H R B A
e (. NRM o)
e HH IR RS A B (A2 5 PN S 4ERE R
2017 % 6 A 30 H 2016 £ 12 A 31 H
TR 300 4R E BT 5% WY 13,627 W) 8,714

32 Jik 45 71



E R E SRS I 5P A & (LOF) 2017 SEF4E RS

| | i 300 FEHCFFE 5% | W2 13,627 b 8,714

6.4.14 B FEMM 41T S THRR FE U 1 H M HIm

(1) ARl

(a) it THEA RUHE TR TE

A S E TR R TR IR, XA S T R T LA R S AT 1 B
JEIRIRSE «

B2 IR: MR B B R R T i B AR A RN

B JREIR BRER— 2 VAR NARL AR O R 7 5 A £57 L ) 4 T U R (K A

B )RR RH IR BEE BUAUAR (KN AT SR A

(b) FREEMIUAA MM E T 4R TR

(i) &EXER TR RME

T 2017 6 A 30 H, AFEEFAMLLA RO E THE BIHARSTHN 230451 25 10 S b 5t 7= v & T
B R IR I ARATN 2,902,134,261.99 T, J& T 5 R IRAIRHN 150,136,845.12 76, TR T2 =2k
ARET. (2016 4E 12 A 31 H, ZB—J2¥X 1,090,053,382.47 J&, JiE 2K &= EIRIAIRED

(i) 2~ S E AT IR 2 Uk 6] ) K AR B

X TESRAE 5 B LT BRI, & I R I i 38 5 ANV R (BLE Bk R A 122 5 A
VEER). BUR TARATFRAT L, ARG AR T3 H 252 5 I TR ER H IR . 28 5 ANl BR A 1] K
SR 5 S0 4 A O i S A0 525 (1 2 SR B BN B — SRR AR A7 2 178 58 v SR Y 0 AR W M 55 i \ A
TARMERIRERERE, AR5 2 MBI & 58— )2 UGG 2 5 = )2 K

(iii) 55 =2 A S AR BRI AR 391728 5 45 40

T

(c) ARFFBHILAA Fobir B TH B SRl T A

T 20174 6 A 30 H, ARG ARFAARFLEMLA RMETHER ST 2016 4 12 5 31 H:
7D

(d) ANBAZ e v B g it TR

ANRAA Fo BV A 4 i 9 7 R £ 3 LA G IR At e fst KT 5 A et
TEARZEAR AN

(2) M P

RIS BB SR T 2016 4F 12 H 21 B M HL[2016]140 5 (ST B ERl J i
FEFER BB IR S EBLBOR @MDY ME: (1) S Bhs & 7 1R (5 2080 HUS 1 4R fR A

33 it 45 7



[ A E LR A

RE SR

4 (LOF) 2017 B4R EE RS

e it (5 7] P A Y A U BB A < mT e A [l ) Bl ), ARSI E B (2) AV AT EE G 15

oo BV SR AR B

WA BNRAT A, PABEE

B R 22, AR T ERE L 3) BEMIZE
ERNNEEBABAN . FRBEER 2016 45 7 1 W4T

HREREE

AN, WRIEMEBGE. ERBS BT 2017 4 1 H 6 AR FL[2017]2 5 (T R &= MY
TERER A < ) B b 7RI 1) K& 2017 & 6 H 30 HAAG A BL[2017]56 5 (T & 7= MG R

BRMGEREADY MRE, RESREHEANEE RE”

R VIR

FE I 3% AR SR I BB o X B 7 i
EBNBAT N, REIGEBN, AEYY; QPR ERIL, CHBEMNRE

MR R A R E RN BT N, #

£2018 % 1 H 1 Hurig&

I& HH 1)
R R R A

P E A LLE H

A7 BR) 1 EL A0 152 0 R B RO o L SR B MU SRR A 3 e bl 22 AW 55 e Rt At I b (R 55 IR Bl A

BRI .

7.1 BIRESETHEHIL

S@is: NRmox
5 N RIS Aoaaii]=a
55 i H Rl Bl (%)
1 &k 474 3,052,271,107.11 85.95
o 5 3,052,271,107.11 85.95
2 Ii] 5 WL 2 $E % - .
Hrer: figz - .
B IR - -
3 eI ks drie - .
4 & RAT A SR - -
5 ST N IR A 4 R % 7 - .
Forre SEWr =R Y SEN IR 4 4x il
B ) )
6 AT ARG &A1 480,248,066.98 13.52
7 FAh - 35 B 18,898,918.62 0.53
8 At 3,551,418,092.71 100.00

34 T 45 7



[E] 2 it i P 5 0

EREEHHRHE RS (LOF) 2017 SEEER

7.2 WEREATI S KRB R EAE

s . LB E R
foRD | A Go | T " f” b
A 3N NN QN N4 - -
B KA Mk - -
C il i Ml 1,995,937,336.21 58.61
LA I Tg. BRSO AR P2 AR Y - -
M 707,179,891.60 20.77
F Hek R 68,213,200.30 2.00
G SiEIE K. B AR EOLY - -
H {15 A& Ol - -
I = B WAEAE BRI - -
J Sl - -
K 5 1= - -
L FH G5 A7 45 AR 55k - -
M Bl 2EHIE AN F AR 55k - -
N IRFS RS AA L 95 it B 280,940,679.00 8.25
0 FE R RS . ST H A R 25\l - -
p HE - -
Q TARH S TAE - -
R XA RE R R - B
S é/‘j;_{l:l - -
&1t 3,052,271,107.11 89.63
7.3 IR ARMEGESEE =R E RS KD T A R R E A
Sin. NRMit
o7 3 B
75 Ji% SEAR ALY Ji% SE 44 FR = () o~ A
H LEHB(%)
1 002217 Sk 33,642,469 332,387,593.72 9.76
2 300197 BRIAES 24,413,103 324,206,007.84 9.52
3 300296 ) Y 4 16,892,555 317,580,034.00 9.33
4 600056 o E s 2 12,128,692 314,739,557.40 9.24
5 002310 2R 77 [l Ak 18,809,098 314,488,118.56 9.24
6 300355 EL G 26,158,350 280,940,679.00 8.25
7 600703 =G 10,649,344 209,792,076.80 6.16

357t 45 71



E R E SRS I 5P A & (LOF) 2017 SEF4E RS

002236 KA A 8,626,753 196,776,235.93 5.78
9 300145 W AR 8,873,336 150,136,845.12 4.41
10 000651 ¥ S LA 2,814,260 115,863,084.20 3.40
11 002456 Y EII 4,565,000 82,946,050.00 2.44
12 002717 U i 78 AR 2,555,439 68,485,765.20 2.01
13 000963 BRI 1,372,499 68,213,200.30 2.00
14 600522 R B 5,417,500 65,280,875.00 1.92
15 002508 R Gk 859,366 37,365,233.68 1.10
16 000921 HAER e 2,059,098 35,437,076.58 1.04
17 600110 R Ay 1,889,124 26,617,757.16 0.78
18 002415 T 5 AR 617,629 19,949,416.70 0.59
19 000333 e OE Y| 447,961 19,280,241.44 0.57
20 002450 AT 823,022 18,534,455.44 0.54
21 601231 BT 1,142,500 17,948,675.00 0.53
22 002241 HOR AR 925,171 17,837,296.88 0.52
23 603816 JB 2% 2% Fe 297,122 17,464,831.16 0.51

7.4 MEHABRERERHEHERLES)
741 RiIFEANEFE B WS T =19 E 2%B0ET 20 2 R E A
SRR NIt

i AR K 4
e Ji ZEARAS Ji SR A4 FR EN L S DN 7 ¥ L B
(%)
1 300355 FEAEN 340,030,627.91 22.38
2 300296 1] T ik 283,001,077.14 18.63
3 002236 KA A 203,085,725.99 13.37
4 000651 1 T HLES 197,142,164.16 12.98
5 300197 B AR 187,840,204.47 12.37
6 600703 =2 181,607,452.16 11.96
7 002310 IR 7 el R 166,122,067.43 10.94
8 002217 EWAES 166,105,058.85 10.93
9 600056 Hh [ 2 24 120,648,461.75 7.94
10 000049 R 117,123,422.85 7.71
11 000921 R 108,764,188.07 7.16
12 300156 (L SZ NN 92,557,229.65 6.09
13 002508 AL 87,880,952.59 5.79
14 002241 ORI AR 84,946,828.88 5.59
15 600690 H iR 83,633,860.73 5.51
16 000963 HRIEY 81,316,757.98 5.35
17 002456 KK FE 77,591,625.03 5.11
18 600522 R R 73,219,699.48 4.82
19 002415 g 5 AR 71,835,580.00 4.73

236 TUHL 45 7T



E R E SRS I 5P A & (LOF) 2017 SEF4E RS

20 002717 U i el AR 67,966,890.27 4.47
21 002431 FRAE A 65,579,581.48 4.32
22 000501 FREE A 64,031,311.89 422
23 002008 KIEHH 61,182,890.12 4.03
24 600298 IR 60,485,505.73 3.98
25 300145 W R 59,820,550.04 3.94
26 000928 AN [ fr 54,812,026.59 3.61
27 300070 KU 52,510,629.42 3.46
28 000333 e Y| 48,673,068.95 3.20
29 002185 HRBHE 39,912,013.40 2.63
30 002304 EI Ay 35,135,803.16 231
31 000065 Jb77 H B 34,336,374.25 2.26
32 601231 7D 33,947,159.27 2.23
33 600068 YA 33,892,007.70 2.23
34 600060 TS LA 33,422,576.80 2.20
35 000709 TR A 30,865,190.44 2.03

E: KNG NEAZ B (RSB RURAT R 1Y, AHBEARA 5 A .

7.4.2 RHEHEHE B VIS T FE 2% 0T 20 4 K BRI
SRS AR

i AR K 4
e Ji ZEARAS JiE ZE 24 B A RS H A0 7 ¥ L B
(%)
1 600522 R R 155,433,778.11 10.23
2 000049 3% it 129,150,279.10 8.50
3 300355 FEAEN 117,393,284.99 7.73
4 000651 1 T HLES 95,400,302.96 6.28
5 600690 H iR 89,666,253.22 5.90
6 300156 (L SZ NN 86,763,135.96 5.71
7 000921 HER 85,316,579.92 5.62
8 002431 FrAE A 76,952,959.29 5.07
9 002241 ORI AR 76,022,430.53 5.00
10 002415 T 5 AR 73,666,302.26 4.85
11 002236 KA A 69,748,343.25 4.59
12 002573 THHTHEE 68,199,119.04 4.49
13 000501 SO A 67,563,942.31 4.45
14 002008 K 64,944,692.39 4.28
15 600298 IR 60,435,764.62 3.98
16 000568 WINEE 57,722,179.42 3.80
17 000928 AN [ R 55,968,350.38 3.68
18 002508 EA NG 55,689,213.68 3.67
19 300070 KR 53,545,381.92 3.52

37 Tt 45 7



E R E SRS I 5P A & (LOF) 2017 SEF4E RS

20 600664 WE 24 11 51,788,786.11 3.41
21 600340 e AR 43,054,643.40 2.83
22 000333 e Yl 40,452,870.45 2.66
23 000065 Jb77 H Br 37,152,165.60 2.45
24 002304 EI Ay 36,723,592.40 2.42
25 002185 HRBHE 36,635,959.68 2.41
26 600060 TS LA 34,860,984.02 2.29
27 000709 TN By 33,392,099.93 2.20
28 600068 B U 30,638,336.89 2.02

T SEH @R MR e (R RN R AR EE) 1A, AHBEA A 5 A .

7.4.3 SENBCER AR BB S B R AN B

SRAh. ARG

SENIEZE A (Rlss) i 4,084,783,243.86
SEHEE RN (RAD) B 2,580,934,088.05
E: EARREERA ., S2H R SR LS A &80 (A A e LLRAZ B ) %1, A

FHRAZ 5 H A

7.5 BIREMBIF BRI RKBHHFRELS
AF G AR IR R A 57

7.6 FARIZA FHE o5 E S T 1A LB MR KT L R S R A A
AF G AR IR R A 57

7.7 FARERA YA G B S B A LU RN BT R B7 SCRFIE SR 803 B 4
ANH G AR T HIARCOR 5 A B SCRFIESR -

7.8 WMEHIRIZA RME 5 E ST HE AR DHEF BT 42 =& B E3 P4
AH G ARG WIRARFFAH ST E)E -

7.9 BRIZA RYE G E ST E B /N R T LA BUIE S 3 B 40
ASH G AR AR R FF A BGIE

7.10 REFRAESBE R BRIBH RIS 1B LY
7.10.1 REPRAESE R KBRS A4

ASH G AR T WIARCORF5 A IR I B2

38 Jit 45 71



E R E SRS I 5P A & (LOF) 2017 SEF4E RS

7.10.2 AEESBFE SR MR EBOR

AFE SRR B BAG IR . HAR SR BT, AR SR KB H# RN, LA
EWREANTEHN, GEFMER TRIEN . EWEES EER R 28 50K i
&Y,

AR GAERAT BRI LB, Rl i XHIEZR T AU S i 7 is T i@ s st Iras & B

NI R T8 0 5 RE R I B st v . Sk R AR ARR AL, I B E . R,
VETAREAT BB, DABRARIE B AL & AR AR RS o RIS T 35 4 5 B8 R4 BT B O 430 B SRt 5 3 M
(K1, ASH SRR AN B RE AT -

7.1 RE R AT S BT 3 538 5 18 L vt B
RIEAR GRS EF, AREARKETEM.

7.12 BWEEEMEHE

7.02.1 AR 0 P 4 B R IO AT 44 U 5 1 R AT R MRV A M D ) 3 R A R R S o AT
FERZFNATFETT. AL

7022 FER IR T B, BB T RS S R e &Ik B 5 AN .

7.12.3 HR HoAh % TR B =4 B

Bhi: ARG
75 B &
1 A7 ORAIE 4 862,278.98
2 RESCIIE 2595 Sk 577,528.40
3 JS WS B R
4 IV @D, 76,807.67
5 I UAT HA ) K 17,382,303.57
6 Fopth RIS
7 R 2
8 ot
9 it 18,898,918.62

7.12.4 FIRFFA B AL T B BT 8 8 B B 4

%539 Tt 45 7



E R E SRS I 5P A & (LOF) 2017 SEF4E RS

ANH G AR T WIAROR A T R i i 77

7.12.5 FRET+ 48 B R AR E S PR 1K 0 B v B
ANH G AR T IR AT+ 4 ISR TP AN AR R IE S IR O

8 EEWFRANGE

8.1 BIRESHBHFEA S BAFENEN

AL A

A NG5
SRR P BB MABBH
AN
B i A A it A A
A 8 FEA 8
tL 51 EL 41
224,978 5,666.85 | 243,671,589.72 [  19.11% | 1,031,245,501.84 |  80.89%

8.2 WIR LHEERTHZFHAN

e S E NS i FeA A () b b T A A L A
1 e 1 2 1,912,964.00 2.49%
2 1328 Yk 1,672,899.00 2.18%
3 TR g ik 1,650,000.00 2.15%
4 P 1,205,100.00 1.57%
5 1B & 949,726.00 1.24%
6 e 827,726.00 1.08%
RN R B B G
7 (ARG —%H25 780,135.00 1.02%
R g
ZRHE 729,147.00 0.95%
9 os 725,498.00 0.95%
10 RITT 721,900.00 0.94%

E: ERGEEIN AR, R AN N RN




[ A E LR A

RUFS R F 4 (LOF) 2017 fE PR

8.3 MIREESHEAMMNILARFEELEZEHFR

iH A mEa s o 7 3 4 S A EL 1
B NTA M N BFA AL S 2,320,602.75 0.18%

8.4 MIARESEEANKMIN BFeH AT E &4 808 B X 7] 11 5

i H RS MR EREEXE 76
NN &= PN AN o g | 0-10
WEFCER ] 7 5 N AT 4
KIS G FFH AT HAES >100

9 TR EEH RS

B

AR T )2 e L

687,617,330.92

AR S S 5 R I A

1,304,707,991.40

Pk A BT e A DB [ 4

717,408,230.76

AN T I G 3v 0 A2 S 1

AR T I R e L A0

1,274,917,091.56

10 EXFHET

10.1 EE&HFRE AR TN

WEWIN, A TIE O BHFRFA ARSI
102 EEEHEA. ZEHREANLTIIEESRERINERAERT)

W WA BN R N AR T

2017 £ 2 H 9 H, AESEHANLA T (BRESEHAGRAFHSLMERAL), A%

SEHNFE N REEFRSE /IR

» RS R A R RS B

2017 5 3 H 25 H, AEEEHENEA T (HEEZSEFHARAF KT HEEHAN RLEN 2

&), ARSEHNR-CEERSE R BGE

RN, FEOUEEAHHEERAFRERK, HERERAN.
ARG AR ST AL TRERE IR R E T RNEZD,

41 T 45 T

» BHERR B IS B AR AR R K VEEAR




E R E SRS I 5P A & (LOF) 2017 SEF4E RS

103 BRESEEAN. EE&EMT=. BE&HEWE KRR

W, ARG TN R A TS S EH RSB IE A E R M S AREGEHA ., L&
P FESARE AL S AH SR VR IA F T
10.4 FES R RIE KRR

WAy, AT SR SRS U
10.5 325 3 P9 O S T2 55 A

WA, ARG A T AR 1) 2 T TS 25 i JE eSO VO
10.6 EEA. HEARKTRREEAN R ZHBERLTEHN

Ebxr EIIE IR T 2016 IR A A R H A E R, A E R, SARSCERIET T B U
B, JRANELSE B SUAE, HE—Bnas 7 A R R A AR R . AR I, AL
e PN E N L L YNAE g SR (S8
10.7 FEEHAESA AR5 BITHAE REH
10.7.1 & FHUES A 738 5 B e 7 R R # KA S H

G ANRMC

55 R AL IS A 1% 77 T AR 42
BwEat | i | TR A

s FRAE 4 A TERAL A ik & R

" A1 E 41 L 1
RIS 1 - - - .-
SRS 2 - - - - -
@ISR 1 - - - - -
% E(ETE 1 - - - .-
RS 1 - - - - -
&GRS 1 - - - - -
GASUES 1 - - - - -
78 7 UE S5 1 - - - - -
E{EIESF 2 1,872,527,143.48 28.09% 1,743,887.54 28.09% | -
HFRIESR 1 1,358,468,849.83 |  20.38% 1,265,146.46 | 20.38%
H 3 75U 2 1,147,005,771.10 17.21% 1,068,209.82 17.21%
Hg AT 1 941,135,406.14 14.12% 876,477.82 14.12%
B = %% 2 556,133,116.96 8.34% 517,928.18 8.34%
HKIUESF 1 538,946,119.96 8.09% 501,923.50 8.09%
BRHIESR 2 251,047,199.90 3.77% 233,797.39 3.77%

T ML AL R RR A -
(1) RIHET, 55 R
(2) WSS AIRDL R AT, T 5548 bn 7 2n 7] 4 B IR DR E 5

42 UL 45 7T




[E 22 il

ERHEE

RLEH RIS (LOF) 2017 P 4EF R

(3) & EAT RRE, AR —FNILEREREET N,

(4) WEFEBIE ., i, A r) A EEmIEE, JFRER L I e i m ORI EOR

(5) o~ a] BAT RGBT TCRE ST,

RE SN AT e 4R O B AT A 2 o B ) Ok T S 2R 5 1 G0 T

bR e s Kb iz m . AN i et il DR R & i 1015 B S5 s REARTE R S4B i
R 2R, RHEL TR -

PR AL ARIEXTHETR A RHR AL A I B . AT TUAR ST 1 DL B 145 R,
FIARAERT, 2> RSO 55 8 115 AL IE 23 28 W) 28 5 JR AL (0 TR B i I CR i 1 8 42 B K i 3 i )

&), JFa A wEiE.

10.7.2 E&HM FUES A R 5 B Iu AT HAR ISR 8B B It

eREA: AR

e A

e X

S

IR 5

B4 5Z 5

BUIERE 5

EE=EA
IR IRAT S
B L

JRAZ 80

S| AR

EE=PRUIE

R L

EEERIL
19555

WU L]

RFIEF

B IESF

HESGiN s

REETT

FHEIESR

B ICIESF

ZAFUESF

VY B IE 7

RN

ETRIUETF

GBS

4

[H = %

J6RKAUESF

BRI IESR

10.8 FHAhE KHM4

Fe

NCES

=
>=H

e R T

e H
L

|| R ERSRA SR

2017-01-03

4

3

T3t 45

& (LOF) 1k | (i EIEZRR) . (RigE
I

Gy AL AL




E R E SRS I 5P A & (LOF) 2017 SEF4E RS

SLRBUH ) B 05 AR Bl 55 1) 8 75

ZFR) . CGIEZRI )

H 2 H HARA A S HERA S

CPEREZRR) EHEFIE
ZAR) GEZFIR) . CIE
77 Hk)

2017-02-09

I 28 5 g B PR BR A 7] 5k T AL 507y A& =] T ik

AR

CPEREZRR ) EHEFIE
ZFR) . CGIEZRI )

2017-03-25

HZBEESHHARAFRTEHAEEHA G
Eaay:

CPEREZRR) CEIEFIE
ZFR) . CGIEZRI )

2017-03-25

R E R AL E SR A R IE R R R e
(LOF ) {5 A0 R U [ 5 J91 R A e 55 14

it

CPEREZRR) EHEFIE
ZFRD . CGIEZEI )

2017-04-06

] 28 5 < B BT BR 2 =] 5% TR BT & 20 T
TR < 2 S J0 S A B A IR e TR A1 £

it

CPEREZRR) IR
ZAR) . GEZFIR) . CIE
77 Hk)

2017-04-08

KT HEREMEN ARG REIEFRTESE
(LOF ) 1] 4 A0 HH W I 5 1) 450 L 55 R
W

CPEREZRR) EHEFIE
ZF) CGIEZEI )

2017-04-29

11 FEXHEZR

1.1 FEXHER
KT A EZ A E R B BERRNE S 7 54 (LOF) FHEMME
A PR R G BUIE S 3 BT 3k 4 (LOF) #4841
[ A (PR FR E ANIE R 3 B 464 (LOF) FEE il

1\

2\

3\

4\

5\

T 5 19T PN 90 8 10 4% T 7
AL EOR & A HoAh SO

11.2 F7H R

AEGEHMNERESEHARAA DA A— LB O X AT 18 5 8 SHFESEKR

16-19 =,
11.3 EEFR
AR RARIE S BTN

P 8 ST T AE AR S < BN 2 w1 A i B A

2RSS F L g (021) 31089000, 400-888-8688

PR (021) 31089000

AaE]AE: http:/www.gtfund.com

JZ



E R E SRS I 5P A & (LOF) 2017 SEF4E RS

HEESEEARAH
—O—tHEN\AZ+HH

45 Tt 45 T



