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Ui}y e 958 g 1,240,958,379.32 1,205,279,621.56

vE: HAEEIEH 2017 426 A 30 H, & 8F{E 0.538 76, LM AU 2,297,220,158.15 47

6.2 FlVER

P ER: EReMMERERES ISR SRS

AREW: 2007F1 A1 HE 201796 H30H
BAr: NRMJG
A3 AT LB ]
mHE MES 20171 A1 HE 201651 A1 HE
201746 H 30 H 201646 H 30 H
—. A 98,608,626.94 -397,815,224.34
LAY 1,342,491.48 1,617,864.53
Hor: fERFERAN 6.4.7.11 257,806.56 800,899.92
e IBSY AN 1,084,684.92 780,405.48
PEE RFIE SRR RN - .
SENIR B SR 5 N - 36,559.13
HoAh A SN - -
2R (AR LA 2,993,998.72 -27,505,690.35
Horp BREERTEIRE 6.4.7.12 -1,475,008.12 -33,769,149.58
EeHREWE - -
firr R U s 6.4.7.13 -599,660.00 -141,970.70
TP SRR UE SR BRI AR - -
Dikod ket & - .
ArA TR R 6.4.7.14 - -
J RIS 2 6.4.7.15 5,068,666.84 6,405,429.93
3N RMEZFE (KL
. 6.4.7.16 94,237,162.65 -372,228,053.89
45T (R DA — 5 3131 - -
S5HAYN (2K BL<- 5 41 51)) 6.4.7.17 34,974.09 300,655.37
W =+ %A 14,504,655.80 19,734,266.92
1. AR 9,019,888.56 11,110,781.59
2. fLEW 1,503,314.75 1,851,796.93
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3. BEMRST - -
4. oA 6.4.7.18 3,758,692.91 6,540,470.81
5. FILESCH - -
b S [ 0 4 R B P S H - -
6. HARZH 6.4.7.19 222,759.58 231,217.59

=, AEES (GHREFMLL-"F5IH

F)

84,103,971.14

-417,549,491.26

k. ARl 3

M. #FE GFFHle-"S5IR5)

84,103,971.14

-417,549,491.26

6.3 TEENR (HEEHE RIIR

P ER: BRSO ERERES ISR SRS

AIREW: 20171 1 HE 20174 6 A 30 H

hz NRMIT

5|

35

20074E1 A1 HZE 201746 H30H

Tl E &

RO EFHE

A ERAE G

— WM A e (&
SEAFED

1,454,894,223.18

-253,943,294.33

1,200,950,928.85

. AW E S A
S GIEAR S IR
ER)

84,103,971.14

84,103,971.14

=\ AR HEAL 5

I E AR B (i -57,609,857.87 7,787,340.08 -49.822.517.79
fERD BLer 5 3H 1))
Horp 1 RS HIEHK 24,200,045.39 -3,837,521.13 20,362,524.26

P A EEN

-81,809,903.26

11,624,861.21

-70,185,042.05

VO A 303 i 22 e WU AT
NGy BE R 7 A 1) 2 4 44
EARS) G E D L5
YD)

WK H 2 (3
SEAFED

1,397,284,365.31

-162,051,983.11

1,235,232,382.20

5|

4 BT S 1A

20064E1 A1 HZE 20164E£6 H 30 H

Tl E &

RO EEFHE

A ERAE G

— WM A B (&
SEAFED

1,142,780,833.23

927,260,226.75

2,070,041,059.98

. AW E S A
HGIHAR S IR
1)

-417,549,491.26

-417,549,491.26

= AR OB 5™

649,448,939.52

-121,542,387.86

527,906,551.66
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AR EAR SR
D DA 535151

Horp 1R S HIHK 960,592,769.56 -177,587,269.67 783,005,499.89
2.FE 48 A K -311,143,830.04 56,044,881.81 -255,098,948.23

VO A3 i 22 e WU AT
NGy BRI 77 A 1) 2 4 44

e 1 ] <6 o - -702,995,205.28 -702,995,205.28
H225)) QR{ERD LS
HAD
ST T
/ﬁﬁ,é?{ﬁﬁﬁ%ﬂm - 1,792,229,772.75 -314,826,857.65 1,477,402,915.10

A B W 55 1R B A R 7 o
AR 6.1 2 6.4, MR NI M NEE:

HeFHARTIA: HRE, EEXTERSTAN: HRE, Siainsi: i

6.4 FRRE
6.4.1 EEEAKIFNR

] 2 4 00 A MBI 328 VR TRUAAE 3 5 2 B 4 AR I 4 S0 UIE D5 B R B (DA R TR 2 4 ) B 4
IR AN K 2x 2007 48 3 H 9 H 8 BOE ) (OGF 4 S F 8 3 S 7 A G TR LR) H &
] 1F 5 M B0 2 B % R 2 (LA fRTRR o [EIIE M 2 )UE M 56 4 7 [2007]88 5 (6 T A% S E S 4 ¥ 2k 4
BEEMHRA ARSI %k, dREEES S RN R, RS E MARA I A4,
T BHFUESF R G T (LA N AR« B2 )38 5 BT, AFS IR 2R 2007 4 4 H 10 Hik. 48 EAZ R Bk
i1 7[2007]22 5 (R TAILEMIFHFRERESL L Eiimdse), RESSMHT 2007 44 H 10 Hidt
Ar# b EHTBURIEE . H 2007 4F 4 A 11 Hilg, FERESESM&IE LT, FEESSMFELNERESH
MBS TR A BOEH I R B G (LU AR AR S, (SRIEHRTEESESEGR) RBFEN (E
REHBMERFERATIERBRE SRS ER) EM. ARENRARIFRN, HFEWRAE. &
BEMESEH ) NERESFHEWAR, BEEE A\ b EE AT RBERA .

JREE G & T G R AT A BT A S R =i E N NIRRT 745,905,630.57 76, CTAHES
(M3 G A AR H A AR IS RS =l . AR (BRSO IR A BN S R R 4
FHSEUL ) A LT R G MIEA R R SRS 4 R AE), AESET 2007 45 4 A 24 HiltfT
T RSB, FHE 1. 1.644550490, FEF 2007 4F 4 H 25 H#HT 70 AR &1

AL GRS G FIAERIRT 2007 £ 4 H 18 HITBEE S Hill, 35 £ AR M 9,858,762,588.55 Jt.,
o H T &S 4D BT SF B ART 1,789,654.55 76, L& ki th R 22 v
F 55 B IR A R KGE R I F(2007)55 053 5 i IR E T LAIGIE. RIS RIS % 4 O A%
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2007 4 4 H 24 HEES 84 5 13S0 B1FE 1.000 TTH &4 9,858,762,588.55 i Sk dit,
e R T G R E TS 1,789,654.55 i dk e n @i, JF T 2007 4 4 H 25 HitAT 7 A EF L.

R P NRIEA BSR40 (ERE MM ERERA BTSSR
A R, AHES Iy A RIS ah TR, 8 E kG RAT Bl s, i
F. B E TR BUE. 77 SCRRIESR B el b [FHE W 4 R VP B e 3 vt i At b T AL
A HE G JB T PR P AR o 4 BRI 35%-95%, AR ¥ LB o 3 4 B8P 1B 11 0%-3%; i
B R B ) o5 B B I 0%-60%, e o B 7 SCRFUE 7 28 97 I 5 B LU A o 8 4 B 7 1AL 10
0%-10%; P14 BB H 7E— 4 LA B BUR G AR T 2R S V=159 E 1 5% . ASHE S (10 47 be Ak vi:
NSRS TR B A Fx65% + 1 IE [ i 48 20N A % 35%

RS MB B ARSI FEEEHRNERESERARAR T 2017 4 8 H 22 Atk .

6.4.2 S THRAR A G | A

ARG 1 - AR R AR IR IABGH T 2006 4 2 A 15 H A& LU HTRIMAG 1) (Al 23 ] — A
PN 2% TRUEAR 2 - #E ) BAR SRR E (PR A FReqialk 2 v ) o o B IE M e A 1) R 97 $50 B 6 4
{5 B3R XBRL BEHRCER 3 5 < RS MPERIRE>) . i EIESR SR S 2 miAi ) GIESF %
RIS S1E5]) . (EREMMERE LRGSR SR GGG ) AR 55 R T
6.4.4 JIr 817 1) Fh I M 2 AT AOAT R I E B Fo V) 2 AT Mk 5 55 5 AR i 1

6.4.3 EHE MY ST Fe E A A SR B 75 B

AEE4r 2017 FPAE M B MEF G Dl THEN R, FO9E, e R T AR 4 2017 4
6 H 30 HIW 4R B LA 2017 45 1 A 1 HE 2017 4£ 6 A 30 HIEMIRIEE R AL S8 (1A 5h
IS KRB L.

6.4.4 AHEHPFTRAKIHBOR. SvHhTHS Bk — 9 RS H— 2R 3L
AWK A 2T EOR . ST ol — W RS A — 2

6.4.5Z 4 F IERT A
A H G AE AR 5 WA TR T A0 B i 2 i 24 50 1 .

6.4.6 BLIRN
FRAE A BCER . E R4S M R M AL [2002]128 5 (S T FFJEAIE F5 45 5 J 44T SR UL i) A A 38 0 )

A A[2004]78 5 (WFBEGH . BEEKFLS LSRR TR R GRS RN ECE ). MFL[2008]1 5 (%
18 T 46 TT
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FAML TR B TOL B BOR @A) . WAL[2012]85 5 (ST i bl 2 71 2 20 R 2 A A N T3
R BURAT K o] B AT WRE[2015]101 5 (RT- i 2 5] i B AL A 22 04 A N 4380 BUR A 5K 1+
RGBS MHL[2016]36 5 (& T2 HETT E LB SCESG A B S @A) . W EL[2016]46 = (K
Tt 2D B A T T SO e Rl A SRBOGR @ RN . MAL[2016]70 5 (& TR LAY [F) ML AE
KAE R RN FEBOR K@ AT R IADA A BE AN L 5401, FEBISURAT

() T 2016 4£ 5 7 1 HAl, BURATEET AEER AR TE BT E, AEes .
SPUEFR 4% 0t 4 A B NGB FI RS 8 SIS L B M 22 M SRAE B LB . F 2016 4R 5 1 Hilg, 4
R Sy E LR O SR IEE BE . WHIES B B S B NGB R S RS i i ik
AESEBAEAT , X < it [ MV AR SR S SN TR S AESE A AL

(2) A F e MAUETF T3 PR OO, A SRS B BRI Z MU, BRI B LA,
I KA SN AN, AR A BT A5 A5

(3) ARG A FETF AN, B AT 6055 0 Al AE 5 e SORPRLE AR RS 20%
WA NP A Rl X 2 e BT 28 7] B IR LA AT, RERGIIERAE 1 S H LGS 1A D), i
SRR 2B NGB FEBOHRE 1 AMHBLEER 1 F@E 181, BiEdz 50% 1 AR
BT FFRRGEE 1 K, FRIERC AT AR SRERFAN ET AR RER, BEEE
BAS IR« RN, $% 08 LR e TH B, R 8] B AR 48 R V5L AR AT S I BEE
ZLRMN BRELET A% 50% T A BAABLITAS 8.  EIRPTS 4T3 H 20% B R IHE N NPT # -

(4) HEE BRI 0.1% M BERGN IR F ENTERL,  SRANBEE AR 2R AZ 5 ENTERL -

6.4.7TE B SMEINE KA

6.4.7.1 BITHER
#fr. NRMt

AR

T
H 2017 46 6 A 30 H

5 WA K 118,948,303.73

SE IR

HoAt A7 3K

&t 118,948,303.73
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6.4.7.2 X G HEERMBE=

BAr: NRMG
AHAR
1 H 2017 4£ 6 A 30 H
D& A b E A RN EZS)
5 993,925,351.35 1,059,383,762.54 65,458,411.19
DRl A s I
EHY
LH i - - -
fitds | RATE T 59,992,510.00 59,946,000.00 -46,510.00
it 59,992,510.00 59,946,000.00 -46,510.00
B SRR R - - -
& - - -
FHoftn - - -
it 1,053,917,861.35 1,119,329,762.54 65,411,901.19

6.4.7.3 fiEESRE /MR

ANH e AR T HIARCOR R A AT b B 7/ 5t

6.4.7.4 ENRE SR

6.4.7.4.1 FIENIERE SR HRKM
AH G ARG WIACRFF A RNRE S5

6.4.7.4.2 HIAR LW BIWZ 5 HEE KI5
ANH e AR T HIAROR 5 A Sk W 23 [l W A2 5 v BUAR K 5 57

6.4.7.5 RICF| B

BAr: NG
HH AHAR
2017 %6 H 30 H
8 W A OR) S 23,961.66
LU E AT R S, i
7 UL A A7 3R IS, i
ST &5 A R R 617.20
B W it 27 RIS 595,084.93
IS S N IR B IE 25 ) U i
7 UAC HH ) K S 1.94
INLC S A LN (= 95 i
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oA 214.80)
Ait 619,880.53
6.4.7.6 HAhE =
AT G AR HA AR TE HoAh 5 7 R
6.4.7.7 NATRZ 5%
HBhr: NRMG
H
S AHAK
2017 46 A 30 H
< 5 B i NAS AE 5 % H 1,094,080.12
ERAT 0] T 37 RS A2 5 9 800.00
it 1,094,880.12
6.4.7.8 HAh 57K
Bhr: NRMG
H
5iA AHAK
2017 46 A 30 H
AT 5 A8 5 BT AR IE 4 i
INZRECAEIE 7,615.35
oAt S AT R -
TiigeE 2% H 198,354.28
it 205,969.63
6.4.7.9 ZiftFESE
SRah. ARG
A
i H 20171 H 1 H&E 201746 H 30 H
HEEME () K TH] 4 %0
AR 2,391,936,086.26 1,454,894,223.18
A HA R 39,792,697.78 24.,200,045.39
AHAME[E] (LS 3H A1) -134,508,625.89 -81,809,903.26
AR 2,297,220,158.15 1,397,284,365.31

T IS RN B, L [B] E e H  A

6.4.7.10 R4 ECHE

fhz: NIRRT

i H CSEILER 7

ARLHLHR 7> Ao BEAE & it

FERR

84,606,625.12

-253,943,294.33

-338,549,919.45
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AR -10,133,191.51 94,237,162.65 84,103,971.14

z'gjﬁﬂ%ﬁ%%%ﬁx AL -2,458,577.79 10,245,917.87 7,787,340.08

BRIk

Hor: B4 WK 1,048,003.52 -4,885,524.65 -3,837,521.13
FE 8 [m] K -3,506,581.31 15,131,442.52 11,624,861.21

AHA T 53 Fe A - - -

AR 72,014,855.82 -234,066,838.93 -162,051,983.11

6.4.7.11 F7=F B

Hhr: NRMG

5 EN

* 201741 A 1 HE 20174 6 H 30 H
Ve @ IISNIPN 231,466.66
SE WA A B IR _
HoAth A7 AU _
- YR IISYIPN 21,900.91
HoAth 4,438.99
&1t 257,806.56
6.4.7.12 BEFRFWE

Bhr: NRMG

EN

i H

2017 1 H1HE20174 6 A 30 H

LS R B

1,263,769,117.79

Pk ST B SR A S

1,265,244,125.91

KM EEEN R

-1,475,008.12

6.4.7.13 fRFHFHFE W E

fhr: NIRMIT

i H

A HA
2017 1 H1H ZE201786 H30H

ST (G i b iz B AT A

A2 BV

122,331,812.33

Bl S TR (GRS B e fi e BT LA
JEA B

120,579,160.00

P IRCR] S A 2,352,312.33
SESEfit g Z MR -599,660.00

6.4.7.14 fiT4E T RIS
AT AR A AT AT A T R A
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6.4.7.15 BEFI 2

HA: NRMJT
H)
GiH EN:
20174E 1 H 1H £20174£6 H30H
% S T P A 1 R A 2 5,068,666.84
F G BRI R 2 -
ann 5,068,666.84
6.4.7.16 A RMEZEFKZ
Hhr: NRMG
EN:
T H 44 #%
201741 H1H E20174£6 H30H
1.2 5 &R re 94,237,162.65
— R 93,719,212.65
g% 517,950.00
BRI -
— HEEH -
DA oA kS A _
HAh -
2HTAET A -
— BUEH & -
3. HAth -
&1t 94,237,162.65
6.4.7.17 FHABKA
Bhr: NRMG
H
5K AHA
2017 1 H1HZE201786 H30H
Bt SHEIE PN 34,974.09
Eann 34,974.09
VE: ARFEG L[R2 R iR B A e, TEE B 9 BB 25% A N FE A HE R
6.4.7.18 X 5% H
Bhr: NRMG
H)
BiH A3
201741 H 1H £20174£6 H30H
T i35 5 % H 3,757,117.91
RAT I 3958 5 2 H 1,575.00]
Eann 3,758,692.91

6.4.7.19 HAhZF
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Bhr: NRMt
S A
201741 H1H £201786 H30H
it H 49,588.57
5 Bz %% 148,765.71
HATIC R % H 5,805.30
17 K R 5% B 18,000.00
I BTIE A 2R 600.00
&t 222,759.58
6.4.8 RAEEW. BEMMMREEEIARHA
6.4.8.1REG HM
BERMAFRE, ARSI IEDENEE F .
6.4.8.2 B MMRRHEHIM
BEM SRR H, AL HTLAED RN A6k H G0,
6.4.9 KELHRAR
6.4.9.1 ARERS5HEES R E R 5 W& RETT
KT AR H5AEREEM XA

[ 7k < BT IR A 7

ReFHA EEHEIN

o [ 4 LR AT B ) PR R R R AT )

8

SEAN EREHEIY

T3 2 IR BB A AT R 2 =] (FR T3 25 0R™)

Sk IR R (T 2 8O %
i £ 23 )

0

e T IRIRIRAT 5y YA I 1 b 55 Y0 [ 9 42— R L 25T 37

6.4.10 A5 B K 4B AT KA ] R RBE R 5
6.4.10.1 BT REB AR 5 B IUHITRR 5
6.4.10.1.1 BREA S

SRS AR

A ] AR AT LG S A
201741 H 1H%20174F6 H30H 201651 H 1HZ20164F6 H30H
IR T 445 i 2 1 b )il
A 4 2 RAL REE ] B RAL
A1 L A5 I LA
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R | 477,207,661.10 | 19.16% 2902576520 | 0.67%

6.4.10.1.2 BGLEAL 5
AN AR A I R b A P R U 1) 25 SR S A SR BE T 38 B BT RLIEAL 5

6.4.10.1.3 BiHEA 5
AT G AR A B K A AT e ) ) A SE R SR B T R B BT AT R A G .

6.4.10.1.4 ¥ EIEL S
AT G AR A B K A AT e R ) A B R S B T A B B e AT (5 R [ A 5 .

6.4.10.1.5 NSTAFREES I &
SHiaf . NRMI

A
ot 2 2017 1 H1HE20174 6 A 30 H
RIRTT4 EEpEE 07 2 A4 4 5 R 2 45 5 HA A AT
4 st | VSR i e
F 3 2R 444.,422.58 19.56% 444,422 .58 40.62%
AR L A
T T 2016FE 1 H1H £E2016E6H30H
RIRTT4 EEpEE 07 2 A4 4 5 R 2 45 5 HA A AT
4 st | VSR i e
3 R 27,031.59 0.70%

E L ERW AL I e R 5, DANRR t o BRI SR B0 45 5 AT IR ST A 2 =] WU IR 2%
20 BRI FHSYIIA] PY ph 2 7 A H PR IR 53 X 45 570 35 < i (R BB s 1513’?&7]‘X1E)L/5'JT1H}4§/\
2% RAM & P IR AR 55 0 B I 45 A < AT 5 9 A 2k < B (3L R IE 7 43 BE AT 0 R AN T 345 )

Paray
5555

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
S R A T A 4 N ST I A B B 9,019,888.56 11,110,781.59
Horbre A SN )% P i 4 o 2,014,202.99 2,038,498.87

T SOREEE BN E RS K E BRI AL AT — H ST HE 1.5%MEFRIE, BH &
rEFA K, A3,
HAUE AR HEBEAMM =81 — H 2SR 1#Ex1.5% / HFE R
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6.4.10.2.2 E&HEH

A NRMIT
N AT LA A
s 20171 H1HZ20174E6 7 | 20164F1H 1 H £20164F6
30H H30H
IR A I B RS AT AR 1,503,314.75 1,851,796.93

T S EEEFTE N B BRAT M ST FL Al — H RS 1 0.25% M4 2 R 1,

HRit&E/HAHE, %A
Hir8EAX N HESITE — H RS E I EX0.25% / HHERE.

6.4.10.3 5B T7 HEAT SRAT 18] IR b T 35 B (5 (& (B D) 2 5%
ANH G AR T 1) R B P AT IR 24K 5 QIO AT BRAT R R i s i B CR R 225 .

6.4.10.4 FRECTHEAEESHHIL
6.4.104.1 REMAZSEHENZHEERERBEREEKHR

AT AR ) R b T LU I JE e B HE N [ A TR e R B AR < R L

6.4.10.4.2 REMRBRESEE A Z S H AR SB T BT A E & H15 0L
AF AR BRI BN M A ORI DT T AR IR e BRI R TE AR &
6.4.10.5 HRBXT RE BIIRAT SRR =L KA B

Hpr: KRG
ENE AR AT LG S A
KIKTT 445K 20171 H1H%201746 H30H | 201641 H 1H %£201654:6 H30H
WARRE B EPINSUION PR R 1 GRINSUI@N
o [ A BARAT 118’948’3032 231,466.66 103’922’33926‘ 743,362.38

T ARERRITHAR R EESTE N ERZRRATRE, ZRATFRNR RS

6.4.10.6 AESFERMYN S5 RBEITRHIESFHFLR
AN o AN T ) R B P AT BRI T B8 TEAE AR B A 2 5 SR I AR B IE SR I AR O

6.4.10.7 FHABIRERAE 53 I0 114 HH
AN FE G AN A B b A P AT LA R) 2 T8 AR 156 B ) At G B AE ) S

6.4.11 FIVE EERIL
226 TH 46 1L
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ANH AR T I TE A 23 Bl 2 00

6.4.12 AR (2017 6 A 30 H) AEESFFH WFEZIRIESH
6.4.12.1 FAWHT K/ RUES T T R A BRE 2 FRIES
SRR NRTIT

6.4.12.1.1 ZFRUFHK5H]. REE

s
o | \ S S oo |k
IEFR WFE 5 K Th Gl ~ N4 IR AL ﬁi(ﬁﬁ A e P
L] 2w | AWH | EH PR i | A (6 B | v
ﬂ‘U :m%ﬁ ;m\%ﬁ
00282 | I3 | 2017-0 | 2017-1 W 21,409 1,562
[z, % = - ) 1) 9
1 L 6-14 1-20 - S| 72T 00 | 21473 i
1% % ’ ’
00282 | I3 | 2016-1 | 2017-1 | M 21,409 | 653,61 | 1,562,
Eﬂf mi 30.53 | 72.97 -
1 gL 1-11 1-20 25 .00 6.77 | 214.73
60366 | Z34M | 2016-1 | 2017-1 | W 26,007 | 208,83 | 1,064,
L - 8.03 | 40.95 -
0 BHA 1-21 2-01 25 .00 6.21 | 986.65
60382 4 1 2016-1 | 2017-1 | WF 36,764 | 389,69 | 778,66
N 10.60 | 21.18 -
3 1t 2-09 2-20 rh 4% .00 8.40 1.52
00285 | V&% | 2017-0 | 2018-0 | MR 6,666. | 198,78 | 486,61
- | 29.82| 73.00 -
9 Bl 3-24 4-09 rh 4% 00 0.12 8.00
00286 | EUh | 2017-0 | 2018-0 | W 7,980. | 158,08 | 390,22
. e 19.81 | 48.90 -
0 IR 3-31 4-12 rh 4% 00 3.80 2.00
00287 | K45 | 2017-0 | 2017-0 | W 1802 | 18.02 1,313. | 23,660 | 23,660
9 Bl 6-05 7-07 rh 4% ’ ' 00 26 26
00288 | 4 | 2017-0 | 2017-0 | WK 2,966. | 18,389 | 18,389
e 6.20 | 6.20 -
2 P 6-15 7-17 rh 4% 00 20 20
60393 | #&ft | 2017-0 | 2017-0 | MF 2020 | 2020 | 857.00 17,311 | 17,311
3 B | 6-28 7-06 2% ‘ ' ‘ 40 40
60330 | JEFF | 2017-0 | 2017-0 | M T 1126 | 1126 1,351. | 15,212 | 15,212
5 il &l 6-30 7-10 25 ’ ' 00 26 26
30067 | KME | 2017-0 | 2017-0 | MR 1,259. | 13,760 | 13,760
e e 10.93 | 10.93 -
0 B He 6-26 7-03 rh 4% 00 .87 .87
30067 | EF | 2017-0 | 2017-0 | W 1,257. | 10,659 | 10,659
" - 8.48 | 8.48 )
2 (e 6-30 7-12 25 00 36 .36
60333 | Hik | 2017-0 | 2017-0 | M T 9,620. | 9,620.
N e 9.63 | 9.63 | 999.00 -
1 ¥ T 6-27 7-05 rh 4% 37 37
30067 | Ei% | 2017-0 | 2017-0 | W 7,639. | 7,639.
v I 8.11| 8.11 | 942.00 -
1 HF 6-27 7-05 rh 4% 62 62
60361 | EX |2017-0 | 2017-0 | M T 7,429. | 7,429.
e e 893 | 893 | 832.00 -
7 J¥ 52 6-23 7-03 25 76 76

T e S G SOT BRI, B M s BT — Aoy s AT B i B e .
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6.4.12.2 HRFFH FE WZEEREZRBE
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=1
B o2 | MREE | fhR | SR RAN | B | O B AR HAR P
0G| 28 | B | JEE |ER | B | SR (R B BARLET | HE A
r
60064 |%Z H4(2017-04| B KFH 1630 2017-0 16,48 3,789,901.051’942,024'40 61,775,386.3
3 Ej| -17 B 8-02 0 0

M AIEGEE 2017 5 6 H 30 HkRFA LA P2 Af 1R 5K S50 AT 87 A= 5K R 1T 46 32 I 4
FRIIBESE s 2RISR AL T A A S I S R e , 2 S Btk e = R

6.4.12.3 HRMFFIEE WAL 5+ VR NHRIF B35
6.4.12.3.1 RT3 I1E E W
A FE G AR AR TCHRAT A1 T 37050 95 1E [0 0 R AR R 15 55

6.4.12.3.2 X5 i ffsF1EE W
A I G AR A HAPR TEAS 5 BT i 3 1 55 1 01 w4 R I 15357

6.4.13 LRI T B XS K& EH

6.4.13.1 R EEBURMHRLERN

ARG BN ER TR EEARER R R RBUER RS . AESEHEEE T
TH 15 FR) 5 32 6 <5 ik T LA S 10 IR, 5 AL A5 T XURS: o IR I XU, B i 47 A, o A 66 < 1 6 < 7 2
NP T 5 B 01 2 2 A 2 A A A IR 42 1) 7 B 5 90 B P, A8 AR R S 7 IR AU 2 2 [
B B 1) T 687 DA S B < 7™ 3 (0 KU R ) R4 R, AN T 8 SR Ml 457 L 5 ik e P e s [l 4R fO 45 5%
Hxo

AREEMESEHMAFTEAELBEE. NESRBEHFEMNRE S, EHFSEENHR
O TR DA B B R R . PR SRR R R S . AR ] 48 B R T B T B A
S, il A T H O GE R P SR A B YA A s ML SRR R T, — 2l S5
B 5 U AR R A, 2 A LA T XU 5 2R B e XU B R AE A% I 85 6 B, AL B
FEG AT, JLIE 58 BT ARE  HETE R AR RO L A XU S5 XU 28 ol e A
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I 5 1] 23 =) L T AR RS B 2 DA 2 ik it 2 ) AURSER D o XS B B B RRG A2 M 2% 0 20 ) b ) e B

A < 1) ik < B NONS T < i TR P KR 7 B 9k 2 R S e M 0 M R E R A ) R A
I8 DA 7 A (R T BER R o ANE 20 T I A JRE L A, T XRG40 2 1) S A2 3 A L B[R] S5 XL 4
R o T E BT AP R, IRAEAIE I BCHE Hbn, 45625 e 50 fria M i T ARk
WA E R AR B, HH R, e R R Ok 1 R AR N B REE, AT
ET8: D0 R DA e e = SN e L % N e B VA7 S S v el e BT Gt e =

6.4.13.2 15 F X

15 KR A2 4 B S AE 22 G i FE b R A2 G 0 R AT & A 54T, Bl B & AT e 2 R AT A
B, JELSATBIHIA RSN, 3 HORE G =11 Sk AR AR 1 RS o

AR B 4 ¥ HE 4 B NAE AE 5 W0 38 55 3 T IO A IRBLHEAT 1 7840 HOVPAl o ASTE & (M ARAT F 3 A
TBE A TE 4 AR EAT Th E @ R ARAT . S RAT AR RIS A AN K . A BE G AE 58 5 T EAT 1
A8 5y LA Hh IRIIE 75 610 45 A BR B3 AT 2 7 N 38 556 T 58 BGIE 5 32 ORI 0 B, 3 249 AU T g R AR
/s FEERAT 1] [F) b T 3 04758 5 0 %0 52 55 %o T HEAT A5 FH VPl % IE 25 32 1 5 U HEAT BR ) LA 1 A
ISARIERE

AL G ¥ HE 4 BN O T A5 PR B B AR, S 5 B R AR VR A SR R RIE S R AT
N5 RS, L@ I B B 58 LAY HUE R . F- 2017 4F 6 A 30 H, ARG AR R {5 2K M5
77(2016 4 12 H 31 H: ARIEERFFAEH LR,

6.4.13.3 WRANHEX K

TR AN XU 48 5 4 7E JE AT 15 4 R 750 % 11 S0 55 1T 38 3 8 S B KU . AR S IR RL B 1R R
Wr— 5 THI >R T 4 0 ARURF A N T BB B RO (el L I S e A0, 53— D THD SR 1 T B R T Ak
(K158 5 T 3 A Vi R T Sk 1673 390 R e s R 43¢ 78 4 v T IG ¥ 7E i 4t S0 228 30 (¥ A7 000 DA B A
&AL

BT ORI 5 4 T Bl P IR, A 4 1 R T N K A R 1 Wl DU R 156 V50 i AT 7 2
W R AN PE R, R FREE S BT A& TP I IR &3k~ 5 AT RT . A KL 4 () B 4 11 AAE
Fe S A T T BB RIS, 2 TE AR A 0 R [R] BB A2 2K, ] R T e I e A5
AR IR AN TR, A RBUR B L G R AT 3

B8 5 R AR TP T S P IR, A 4 1 R T N 3 o A S IR B 1) B T B P L
BIER, WA MRS AT FE SRR ML AN 23T, G G FR R b B Fi s . 4L 7R I [ Py AR I A
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JIMILEEAR R A AR DL RE 7785 22 A% 0% bk L A1) DA % It 388 52 R ] PO 43 78 o P L B 56 . AR R 4%
W FK A/ RAT IS T E AN 2 e B E ) 10%, HAR G5 AR G 08 e f B E
A B G AR — KA A AT FESR A I IZIESF 1 10%.  ASE G B FIE SR KB 20 AR IE SR A2
G Gy s RIS AIAERAT I35 5y, DA BEBRFATE 6.4.12 FR 817 38 73 5 < B8 7™ AL 38 25 I 52 PR il
AREH BHEAL GOSN, AR GELL G PN AR &N A L. BEAh, A nridad S [ W G A 5 e 7
AMEANFI B G N R A PE R R, H BRI 2 SR I GR R 5 1A fe i

T 2017 5 6 A 30 H, A PR e it i & Q2405 28 H 28— H N A
S AT [ e A B HE (B A B ) T 2T H HASTEIS, BRI T A% BB D AR i B ) 4 440 2130

Plg i .

6.4.13.4 THIHR K
737 ARG A 48 32k 4 BT R 4 i 0 EL P 2 SO 1 Bl R SR 4 378 = TR T Ak 117 3 4% 0 4% DR 3R 4 A8 3 i
KA B R, HE ) 3 U AN XS A0 A A7 XU

6.4.13.4.1 FIZRR K

) 2 A 2 i 4 ik T LR 4 SO O U 52 T R R AR T R AR SR A I A o R R AR
G fih T RS B T T R A LTS A S E R B AR, b R S R AR 8 4 i T R T I
AN IR 1) &5 SRR T 3 ) 5 337 5 A BN 3% T A SR I YL 5 0 g IR«

AFE S A IR SR B 7 R BUAMRAT 73K S & & R s, HAKE S &%
Al TE I, DRI AR TS G I ION S 28 8 V5 2 (K L 4 U i AE AR R P P i B R 3R A5 4k
{1 i 40 LN S804 T R 1 ) A AU P S VAT 4

FE Al

%
AH

6.4.13.4.1.1 F|Z& X6 e O

A, NRMot
ZNCER S
1N 1-5 4F 5% E it R it
2017 %6 H 30 H
%
- 118,948,303.7
AT 118,948,303.73 . \
AT 4 1,371,720.86 1,371,720.86
7 HERE 4 477,265.66 477,265.66
. o 1,119,329,762.
A Ty M 4 b Bt 59,946,000.00 4 1,059,383,762.54 51
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PSCUE I35 53K - - 182,661.86]  182,661.86
YRS - - 619,880.53]  619,880.53
Y HR R - - 28,784.14 28,784.14
o 1,240,958,379.
BrE it 180,743,290.25 4 1,060,215,089.07

32
1 £t
AT I [ 2 - - 2,667,422.21| 2,667,422.21

AT FE N F - - 1,506,621.57| 1,506,621.57
MNATFEE % - - 251,103.59  251,103.59
NATAE 7 # H - - 1,094,880.12| 1,094,880.12
HoAt 47 5 - - 205,969.63]  205,969.63

o 5,725,997.1
i fit STt - - 5,725,997.12
2
| 2 AR R S 180,743,290.25 4 1,054,489,091.95|1,235,232,382.
20)
EER
2016 4 12 A 31 1N 1-5 4 5% E AR &1t
H
5 e
AT K 81,801,780.36 - -1 81,801,780.36
AT 4 2,466,499.06 - 1 2,466,499.06
7 HERE 4 518,027.46 - 1 518,027.46

N I 1,099,938,678.

A Ty M 4 b Bt 100,048,000.00 4 999,890,678.86 %6

PSCIE I35 53K - 41 18,842,879.52| 18,842,879.52
YRS - - 1,436,637.89 1,436,637.89
YA HA I R - - 275,118.41|  275,118.41
o 1,205,279,621.
BrE it 184,834,306.88 41,020,445,314.68

56,
1 £t
JS2AS] T B 35K - -1 576,508.10 576,508.10

INEREEEE PN - 1,632,746.64 1,632,746.64
MNATFEE % - 1 272,124.45 272,124.45
NATAE 7 # H - 1 1,746,428.87 1,746,428.87
HoA A7 5 - 4 100,884.65 100,884.65
i fit STt - - 4328,692.71 4,328,692.71
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\ 1,200,950,928.
) AR R 1 184,834,306.88 - 411,016,116,621.97
85
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6.4.13.4.1.2 FIZ XU AU HE 2 AT

T 2017 4F 6 A 30 H, KESFH MG EG B E A A & 54 5= 518 1 LA
4.85%(2016 4 12 H 31 H:8.33%), KT Z 1AL B0 T A K 4 55 7= 5 o B K52 (2016 4F 12
H 31 H: [l

6.4.13.4.2 AN XK
AN RS A2 Fa 4 il L 1) 2 o A0 A8 B A SR B 4 vt 2 DR ANV 3R AR Bl T R A2 U 3 1 R
ARFEEHATA B A LR M, BRI JE 3 AN XU

6.4.13.4.3 FHABM#E XK

AR A IR 2 i i 4 T R 4 i L1 2 70 1 SR SR 3 4 Rk T 3 R SR A SN 6 BAST
(¥ 117 S A0 4 TR 3 AR B R A 3 3 R o AR B 4 1 B R FES 2 5 B B SR AT IR RNE T 3558 5
() SRR 5, BT T M £ G A A XU SRV T B AMUE 3 AT B [ 5 208 156 10 R o S I 5
AT B SR T 27 117 3 B AUt 3l (¥ 5 0
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PRIB LR BRI T, G AR a7 00, B0 P Ae B R A M YoE s il X B AMIE SR
5 PE A3 T B BT, IR B A B G R A e T E B R ST R . AREMESE A E
WL & FE BRI, ST, B E . A AT EIE, SkES R AT R A
(¥ T I A0 A AL o

B G O 5 T AL A 1 4 B B AR LA A A UG o AR TR 4 A A P 2 B I 4 B Ll o
GV 35%-95%, AUIERLBE L] 55 BE =11 K 0%-3%; 5395 17~ IO 05T Lol o B 4 55 7= 11
0%-60%, o B8 7= SCHRFUE SR 28 55 7= [ 5 08 L] o B 4 B8 7= 1AL 1 0%-10% 0 AN, AEE G 45
RN H X AT S B R E SR M St i 12, 8 Wlig H 2 Pl S i B lb AT K FE &, B4
VaR (Value at Risk)3 b 25 e % A< 4 T I (107 ZE AN MG RIS, % e Al 8 b g XU R AT R B AL 2

6.4.13.4.3.1 HAhMH XK #E O
SR NRTIT
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ZNCER 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)
(%) (%)
1,059,383,762. 999,890,678.8
T o VARl g e — M SRR 85.76 83.26
54 6
TG et e — e B - - - -
ToEEms s — e B % - - - -
AT S b B P — BUIE 5% - - } B
HoAth - - - -
1,059,383,762. 999,890,678.8
&1t 85.76 83.26
54 6

6.4.13.4.3.2 F AR R BIBURAE S BT

Bk b EAUEZR G R EIN HoAh T i A AR
X AR R H B 4 B AHE I
s (L. NRM o)
AH 2R XU 2% = R4 5 PN S AERER
g3
2017 %6 H 30 H 2016 4 12 A 31 H
LUEZR A IR EC BT 5% N2 5,864 W) 6,956
FIURZREIRECT B 5% % 5,864 /% 6,956

6.4.14 B TEMEM T SRR T UL 0 M HIR
() ARHrE

(a) i TR SR E TRk
NRHHETHESRPTE R, B A e E v B AR T BAT 2R S B TR 1 I
JERRSE -

BRI A FB BT B T 3 B R R B AR
BRI B SRR N B AR O BE 7 B0 57 LR BT 4% T AR (1 s AL
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= R MR BE T B BT A Al SR A A

(b) FREEHILAA SCOME T B B < i TR

(i) FZ WA T HA RN E

T 201745 6 30 H, ABESFEKLLA MR HIARF TN 2555 1 S % 7= v g 1
B RIR I ARATN 991,639,775.51 7, J& T3 2 IRIIAREUN 127,689,987.03 7o, ol T2 =2 KM

AE(2016 4E 12 H 31 H: B 2N 905,175,619.89 T, 5 2K 194,763,058.97 Jt, L& =)2K).

(i) 2 SO E T J= YK 18] 1) 32K A2 2

XFFUETRAC 5 B Ly OB, A B ORI R, 28 5 AN BR (B A5 K R A5 I (128 5 ANV R
BB TARRIF AT O, A AR M H 252 5 W iR H IR . 528 5 AN BRI 1) B BR 5 39
ARG AH GBS IR 2 SCOMEL AN ER — JZ U0 FFAR IS Al e 1828 o SR FH B9 AN T 4 AN AEL X 1 2 SR e 0
SRR, HE AR SRR A SO E N JE 28 — R UOE — S ==K

(iii) 2 =JR R S AR BN A A2 2h G 4
o

(c) ARFFELMI LA SEHUMETH B 0 ek TR
T 2017 4E 6 H 30 H, AZEARFFAARFFLEN LLA SO ETH B S5 (2016 4 12 A 31 H:
[Fl).

(d) AVAZA SO E TR 1k TR
ANCAZY Fe B T B ) g i %7 R 0 05 2 G 4 I AT T AT Al g B 5, LT (B 55 28 FE
EMZEIR

(2) HAEBL

WRAE M BGE . B FBLS A5 T 2016 4F 12 H 21 HWAR A FL[2016]140 5 (& T BHAA 4 Rl 5
PEIT R R R AR 55 S A B BRI 0 ) ORE s (1) <R i ot 455 390 16) 5 B30 HUAS £ A R A i
(B 7 A B A 7 v AR < T A B AR R B BN ), AMIENCR R (2) B AT TR L (54T
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{EBUNBAT A

PABLRE P ab B BN A ABIN . BB A 2016 5 5 A 1 HilgH#AT

AN, WRIEMEBGE. ERBS BT 2017 4 1 H 6 AR FL2017]2 5 (T &&= Y
TERLER A < 0 B 7RI 40 & 2017 & 6 H 30 HAAG A FL[2017]56 5 (T R &7 MG {E R

HRPEEEY e, BEFmEENEE T
DRI, TR 3% MIE SR BN Bl . X R P dh7E 2018 £ 1 H 1 HAl
ERNFAT RN, REIEERE, NES9y: S8V ER, S9N E

,/5‘:,

BT

MR R AR E RN BT N, #

&
1z & R ok A )3
EreihEEANLLGE H

A7 BR) 1 EL AL 152 20 R B R0 o L SR B MU SRR A 3 e bl 22 W 55 e Rt At I ok (R 55 IR e A

B R TG .
7 BEAGHRSE
7.1 BARESEFH A BN
GHih: NRMT
e | mA oy ﬁﬁﬁéi#%m
1 &R A 1,059,383,762.54 85.37
Horr: SR 1,059,383,762.54 85.37
2 fit] 5 WA 2 $ BE 59,946,000.00 4.83
Hr: Bz 59,946,000.00 4.83
B SCRRIE SR - -
3 ks a - ]
4 & BT AE R ; ]
5 TN IR <5 Rl B - _
Forbre ST [ 0 1) SN I B 4 il
% ] ]
6 AT HFHMEE T L &S 120,320,024.59 9.70
7 it 2% T 5% 7 1,308,592.19 0.11
8 it 1,240,958,379.32 100.00
7.2 WMEFRBAT VA RYBERRAE
i | st e | R
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YN NN N1 4

R L

99,107,203.59

8.02

il &l

477,733,251.92

38.68

R B0 RSOKAE AL RO

SR

112,708,039.55

9.12

T | |™

—

G AR RS BRI

7,639.62

0.00

—

SRl

290,819,771.87

23.54

byl

AL ST T 55 A 55l

AW TSR 55

JKH S BB 2 I B0 B

JE ERIRSS A B Ay R 55l

#E

PARSE S T A

36,709,229.18

2.97

A AR E AT R

42,298,626.81

342

©n |® |0 |w |0 |z |8 ||~

G

#it

1,059,383,762.54

85.76

7.3 FAREA RYHE G E SR HE AR MEF KT A BEE R E A

SRS AR

o B A B
Fa | BEEARY JiE SR A4 R HE(K) VAVIR NI
B ELA(%)
1 601318 o 2,280,000 113,110,800.00 9.16
2 300357 TRAEY) 2,584,639 106,487,126.80 8.62
3 601111 Hh [ [E i 7,380,417 71,959,065.75 5.83
4 600110 TE S A 4,509,891 63,544,364.19 5.14
5 600643 %A M 3,789,901 61,775,386.30 5.00
6 000568 WINEE 1,000,000 50,580,000.00 4.09
7 601336 F RS 980,000 50,372,000.00 4.08
8 600750 L2k 1,400,000 48,650,000.00 3.94
9 002415 T 5 AR 1,500,000 48,450,000.00 3.92
10 002739 JIIE 829,873 42,298,626.81 3.42
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11 600489 AT 4 3,899,970 39,116,699.10 3.17
12 600547 R34 1,279,893 37,027,304.49 3.00
13 600763 IR ST 1,463,102 36,709,229.18 2.97
14 600276 1 3 25 24 701,942 35,511,245.78 2.87
15 601688 HFRIES 1,880,000 33,652,000.00 2.72
16 002365 7Kz Zg 1,008,962 30,531,190.12 2.47
17 600029 TR 3,499,974 30,449,773.80 2.47
18 002672 FRITIR R 1,500,000 25,335,000.00 2.05
19 600583 W TR 3,680,000 22,963,200.00 1.86
20 300119 Hiti £ ) 1,603,300 22,830,992.00 1.85
21 601601 Hp [ R AR 499,911 16,931,985.57 1.37
22 600030 S IES 880,000 14,977,600.00 1.21
23 600519 piv) e 30,000 14,155,500.00 1.15
24 000661 KHFmH 100,000 12,911,000.00 1.05
25 600456 FEERM AR 599,901 12,309,968.52 1.00
26 600834 FH JE Hh Bk 820,000 10,299,200.00 0.83
27 002821 eI 42,818 3,124,429.46 0.25
28 603660 TP EHE 26,007 1,064,986.65 0.09
29 603823 Ak 36,764 778,661.52 0.06
30 002859 HEERH 6,666 486,618.00 0.04
31 002860 AR 7,980 390,222.00 0.03
32 002138 2% L 10,000 185,800.00 0.02
33 603801 HFH AR 1,406 47,522.80 0.00
34 603043 INPAMAES 1,810 45,738.70 0.00
35 300666 MRS 2,276 43,448.84 0.00
36 603380 S, 1,298 35,370.50 0.00
37 603335 A7 2,230 24,864.50 0.00
38 002879 K ik 1,313 23,660.26 0.00
39 002881 E &R RE 989 22,608.54 0.00
40 603679 HR R 809 21,438.50 0.00
41 603938 =R 1,246 20,932.80 0.00
42 002882 & 2,966 18,389.20 0.00
43 603933 BRERHY 857 17,311.40 0.00
44 603305 JEFH Ay 1,351 15212.26 0.00
45 300669 T A 841 14,650.22 0.00
46 300670 KME RE 1,259 13,760.87 0.00
47 603286 H & 1 890 13,528.00 0.00
48 300672 R 1,257 10,659.36 0.00
49 603331 [ERZY - H 999 9,620.37 0.00
50 300671 BT 942 7,639.62 0.00
51 603617 BHARBAA 832 7,429.76 0.00

37 it 46 T




[ 28 S MERS e T 5 RIE TR RO 2 < 2017 SE PR RS

7.4 MEHHABRERERHEHELRLES)
741 RiIFEANEFE B WS T =19 E 2%B0ET 20 2 R E A
SR NRTIT

i A 4
e Jie ZEARAS Ji SR A4 FR EN L S DN 77 LG B
(%)
1 601111 Hh [ [E A 92,343,417.24 7.69
2 601318 Hh [ 22 92,151,888.82 7.67
3 002415 T 5 AR 74,196,559.61 6.18
4 600643 %A M 51,942,024.40 433
5 600702 TR 51,898,154.02 4.32
6 600110 R Ay 51,876,803.75 4.32
7 601336 RSV (54 48,398,276.69 4.03
8 600489 Wi 4 47,625,643.30 3.97
9 600547 IR 4 47,038,652.18 3.92
10 002739 JIiE Mg 43,554,523.40 3.63
11 600827 I A 43,121,163.22 3.59
12 601600 w28 40,472,139.60 3.37
13 300073 YR 39,322,361.70 3.27
14 000852 AR 37,676,929.00 3.14
15 601688 HFRIESF 34,319,654.97 2.86
16 600115 RITIZ 32,936,725.00 2.74
17 600276 1 3 25 24 32,068,808.76 2.67
18 600583 T AR 29,992,919.00 2.50
19 600029 (R A 29,383,033.46 2.45
20 601808 Hh v 27,068,170.74 2.25
21 600871 A Ak 27,059,995.12 2.25
22 002365 TR 2 25,384,854.62 2.11

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

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

o AR 4
e Ji SR AR Ji SR A4 FR A RS H A0 77 LG B
(%)
1 000568 WINEE 81,159,936.21 6.76
2 600827 I A 57,194,732.24 4.76
3 601328 ZIEARAT 54,254,492.91 4.52
4 002415 T 5 AR 53,433,883.20 4.45
5 601997 PR AT 50,279,099.44 4.19
6 600702 TR 47,767,276.75 3.98
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7 601600 ERNESEEN|4 44,960,890.68 3.74

601766 [ A 40,628,335.42 3.38
9 601857 Hh 40,309,139.94 3.36
10 600240 el A 39,826,284.94 3.32
11 000852 AR 38,146,573.06 3.18
12 002126 A 36,426,728.24 3.03
13 002353 A 36,099,057.26 3.01
14 600820 i T 15 7 35,921,277.87 2.99
15 300073 YR 34,638,023.88 2.88
16 002343 RO 34,234,989.42 2.85
17 002299 XK JE 31,618,885.04 2.63
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