il Pﬁﬁ%ﬁﬁ@“ﬂﬁlﬁ%&ﬁ%ﬁ
2017 SFFLEFM G WE

2017 4£ 6 A 30 H

HEEHAN: HRELSEHAFRAF
EEFEN: PEREBITROARAH
EHER: 201748 A 29 H



FAM 2 SRR AR & BUE S 3 4 2017 AR P4 B4R 75 41 22

§1 EEER

FEGEIAMER S EHRIEAR G PTER AR BICE. 3R s E KO8R,
TR AR E SN AET PR A S8 B R AEA ) SO A S UE . AP EERE Ca =02
PAEMSTERE TR, JFHEFERER.

FFEE N E RAERTR O AR AAMRIEAEESFME, T 2017 F8 H 28 HEK T A
WA HIM SRR FHERIL. MRS WSS . BEHGRESENS, RIEEZ
WARNELE RGP s B RIRR

Fe G R VR LR F SRS T I IR U BRSSP 0, (BRI R & — e A

HE MG AT AR RIS R, B e T RS A B 41 el A
FE B A B U S R T

AR AR BER A TR AR RS B0, BORE AR T VRN A, LB AR R A 1E S

AR I 55 BORER Z

AIRAEWE 2017 421 A 1 HiigxE 6 A 30 Hik.



TR EAR G THES RS 2017 S EFREHRE

§2 EH&MN
2.1 EEEARFMH
FL G HFR M 2RI
e AL 002776
5 o A 002776
A (Y BLTIFF R
a4 2016 £ 7 H 15 H
A== N TP RSB TR A
HEEFEEN HH ] BAEARAT I A PR A )
A5 AR T £ A 0 A 1,729, 677, 677. 74 {3
B & b FAT S A 5E
B B (P TR AR ZRRAARRS A AR ZRRAARRSE C
T B B H AL A 002776 002777

7 IR T 8 0 Gk S I 4 AU A

1, 583, 456, 397. 17 3

146, 221, 280. 57 i3

2.2 &
e Wt iE AR A GRS AR, FERIARSHURIAR, FETF KRG~ 1R
BT H bR .
AR G W BT AP o D RS B PR AR A B P R, SR R E EE R B 2 G R
(Constant Proportion Portfolio Insurance, LA FNEIFR “CPPI” ) K&,
AT G AT AR B YK PR S AR AR TR, ST AU B8 7 FH R AR B8 7= [ AL
o ASBME T AE, PR EARENZE. FN, AREREEES BT
) PARS: B P2 FE 0 SRS, v )N B e RS e A . B GLHE . P R
597 (AE AT A w7 BETTRMS . R A AR g Nl fASE
ORI ORNS  EG DC R T SRS . IR AR BN . BT SCRRUE SRR T SR
JREHE A TR P08 SRS . BUIEFE % SR
W gt bR | N RAERAT A A0 (1 A AR AT 5 AR R 2 (B
SRR REAE | AREES ARSI S, B TUESR 3% AR XU S b
23 EE&EEHEAMELSTEEA
gE| REEEFHEAN BEE&EHREAN
2R AR RS A TR A 7 Hh ] AR R AT AR A B A )
4 VR L=
FEEMEEN TN | BRREIE 0755—83196666 010-58560666
HL TR 4R cmf@mfchina. com tgbfxjdzx@cmbc. com. cn
% P IR B 400-887-9555 95568
fE 3 0755—83196475 010-58560798




TR EAR G THES RS 2017 S EFREHRE

24 B REE TR
R P RS I SO A BN FLEK Y . .
- http://www. cmfchina. com
FEG PR R A Bt REBHAN. EETE A

§ 3 FEWMFSRIEMESRERNR
3.1 FESTHEEAM F1Eir

EHins: NRmox
B AR L RRARE A AR ZRRARSE C
3. 1.1 MM HEAI AR bR WMEBQOITHELIHLH - 2017 | #HMEMCOITHELIALH -
6 H30H) 2017 4£ 6 7 30 H)

ENiIRE ST 20, 390, 133. 22 1, 462, 559. 89
A IR 22,658, 913. 07 1, 649, 644. 64
TASP 35 35 4 4 B A B 0.0138 0. 0089
AR B S 2R 1. 30% 0.91%
3. 1. 2 JAAREIE T AR (2017 46 H 30 H )
HHAR ] A7) T J2S A B0UR 0.0115 0. 0031
WIARFE G B A 1, 601, 632, 925. 00 146, 668, 709. 70
WIR B & 0 B AHE 1.011 1.003

T 1 S WSTARAA BRI NN () TWEEE 5 2 & 152, T AP S il AT

BTy

2+ AW SHM TR AR RO Bestlicas . HABIRON ORE 2 sehirE22shlkas) 0
BRAH O 2 i R A, A 9 A 3] SRzt n_E A 2 Fe (A2 sh Wi it

3 AR AT o FE T, SR FH R 55 7= A A5t 3R A AR 0 B RV -5 AR 23 EE R A L SIEERES 2 R) SA
(%48
3.2 &R ERN
3.2.1 ZEE&MFIHEE KR K H S5FE LS LB FE AU 5 R K
R ZRIEARE A
ATy 5 Ly By o5 L A EL v
N gy | PERE ) BTEC ) LB
i B K2D WK | RN | IR UEE OE6) @—®
@ ELE)) @
E—4H 0. 50% 0. 04% 0. 17% 0. 00% 0. 33% 0. 04%
HE=1MH 0. 70% 0. 04% 0. 52% 0.01% 0. 18% 0. 03%
TEATH 1. 30% 0. 04% 1. 04% 0.01% 0. 26% 0. 03%
REEER 1. 10% 0. 05% 2. 02% 0. 01% -0. 92% 0. 04%
ﬁg&&@%é\ . 0 . 0 . 0 . 0 . 0 . 0

03 7 3L25 W




FAM 2 SRR AR & BUE S 3 4 2017 AR P4 B4R 75 41 22

HHEZRRARS C

BB

A
KH#O

R IREHIEN
B
HEO

NAE 5
H e s
G

NZT=R 583
el e o 22
@

O©)

@—®

k1N

0. 50%

0. 05%

0.17%

0. 00%

0. 33%

0. 05%

WE=AH

0. 50%

0. 04%

0. 52%

0.01%

=0. 02%

0. 03%

HEANMH

0.91%

0. 04%

1. 04%

0.01%

—0. 13%

0. 03%

HEe A
ERGEE S

0. 30%

0. 05%

2. 02%

0.01%

—-1.72%

0. 04%

3.2.2 HES & FAMURESMB R THFEH KRR KI5 RS s A

mRAF KR

TS SEBRAE £ A ) B D KA S P B e 0933
k] o

201G-07-15
2015-02-01

BT 0= 1 0 T SR U S .

]
®
L]
2
o]
o
o
&

20

a1 T [T | RS S S

20

2016-12-15 { [\

20

R T e = T S S

2017-01-18  fommemm b

20
20

20

20

= T o ekt R o ACKE S B L P TR

P — K

i R o e T N i e A




FAM 2 SRR AR & BUE S 3 4 2017 AR P4 B4R 75 41 22

iR ARG C e OE Rt H'ﬁ%i-%?'ﬁﬁ‘iiﬁlﬁl S £33 B i B M 2 25 11 1 sk gk
It EE

211% 4

1.81% A

2017-08-032
2017-06-20

2016-12-15 { |-

]
®
L]
2
o]
o
o
&

201G-07-15
2015-02-01

20
20
2
20
2
20
2

[ i e N2 2 Y R T I ot — 2 AR 7 C 58 L AT A e
e AREEGEFET 2016 7 H 16 HAR, #SEARREGYIRIEGRLAW —F; ARG HE
6 NHMNNEGH], OISR & I5 B E LB AT & A R L1 5E .«

§4 HEAWME
41 ZEEHENREEZEIFN
4.1.1 ESEBAREERESHLR

HREESE AR AR T 2002 4F 12 H 27 HEHEIFE 2 (2002) 100 557, Bl
AFNEMBEASERIANRT 2.1 1670, #HERITRA A RA R FE A 7B 55%, fHEIES
JBE A A7 B A A4 A ) A R 45%.

AR ESEHARA R G M FE SRS HRETE AT EAFRERE SR EH
bk 2004 FFIRAG 4 AL ORI G HCR A BN [FI 04T QDIL (SR LI # R 3) B . &
PRI CREE R P RPEE IR i

BZE 2017 4F 6 H 30 H, AESEHASLEH 137 kg, AFESERMBTREEK, &
BRI 37114270, AT\ 6.

%5 7 3L25 W



FAM 2 SRR AR & BUE S 3 4 2017 AR P4 B4R 75 41 22

2017 4 LR AERRAG I T -

i Re h LR R G AT GREIES)

fREE 2017 R GHIRY (RED

R L =BG R AU B e (R EREZ=R)

G BRI B PR E AT (RRHERR)

FHR GG 522016 EJE ok —E MR SR (LHRIERHRD)

TR A5 2016 4L d G MBI AR SR (RIFIESRR)

TR LH I = SE RS PRARR G R R B 2 (UETRI )

R P ik 4 e =S RFERIE R R 2R R GEZRIER)

PR R 02016 SEFELA XTI W E R G2 GEZRIN HiR)

TR g Ve R 42+ 2016 TR ST W B AL &2 GIEFFIR)
4.1.2 ZeZH (BESLBNH) RESZHEBEE N

EARSmESEA |
wa | ma CBhEE) MR HESEAE |

ERHY | BEH R

7, Gt SRR T R EA
G ERFFA M T a) s
AT E AR SRR MR
Hul. 2003 fFiE, JofE T &4
EHARAR . PMEREEHAR
AR REREREEEHARAR T
1B, ARATILRE AL 1. 2009 4F 8 H i,
FEAR PGSR B A IR A ) % 7 A B
R BT, 2010 4F 8 HANAERE
BEEEHARAR, YAEHERE A
WR G BAIE R R . %
- 14 FPH RN SRR 4. H T 2
B S B R A . %R
FlmBR G IIE SRR R E SR ES
T, PR B S R
GEVREARRG RN R LS.
PRI R AR A ANE I 3 4
A 7 )3 o 2 R R VS T VR A IR
FFRGHEE . TN RRIRE RIEH
BRGNS %
RARAG LR T & RAA R &%
RRAREGINER R R EEEES
i,

AILEISE | 20164E7 A
2 15 H

5




TR EAR G THES RS 2017 S EFREHRE

B, 4psEt. 2009 47 oA
RIEFERFEEGE AR AT, (LA
R, MWEZEMEF. GiFminE
W& R T SRS 9T LA, 2012
11 AIARERSEEARA
A [ e R B, AR AR,
MGG (5157 11 3 SRS 92
B R 2 B AR A VR B B 3 5 %
R, FHEHEA 1A H MBS
RAGEJ5 48 03 0 4 T A v T e £ o0 4%

oy AREEHEE | 201647 H - g Vi MR Bk gk e P, B
231 15 H A ] WA e 15 % 0 B B B SHE A 7

DR R BUIE R # BT 4 .
P R BRI B i . 1T
L RATR S BIE S R E .
1o 2 SR AR B BOE T B R 4
TH 7 2 8 DRV A T AIE o7 $ 9F 4
& THE R RRAR G R 5
Fh. A E T OR & RLIE
FFR A S R TN A
B MIE R R Eeites
M,

E: 1 AR HEREEHNER ARG FAENH, JFEReEBERB YR T
He2 BN EAEH PO A TR S BRI RER AE (XD B

2+ UEZF ML AR TSR HSE MATME P2 GIESR AL N S BEAR B B IMED) oG e Mol A
VG A AH R IIE
4.2 BEEANRE AT EESEEERFERB KA

HEE BN ARG WA, ARS8 B sy (e N RIMERE B 5 4150

pai

(CATFEFERUETF IR BTGB AR B NE) S5 JUR A S FE A T St v O R s DA . A g 22
RRAR G IR R R SR E M) SRGEEENLAE, ABEWSEM . B sr N
EHAE MR, AR RTR T, R NSRRI at . AN, 2
P BEESEEN, TRERSHEAFZEIATN. e TTEH DR RIS & %%
AL 2 e R AE o
4.3 BEAXRE A AP 5 F 00T 5
4.3.1 AR 5 HEKHAT R

HEEHN (BUTRRR “AR” D CENBTFEERNF UM R, MRS
BEH AR ERFN o AR T A H -GS BT R, ) WA % ik 2

7 U 3L25 W



TR EAR G THES RS 2017 S EFREHRE

S HEFREFE . AFIA AR E R, PSRRI ER S RELR. REAG4EH
BB EAR AT ARR R 5y, BB SR EERBGER N T LA A ERE, @it
R R A P I AR T . A A AR DG FE R R ) N P A SR G TP, FER B 78 )=
AIANEAE B A BT 2H B TR AN A1 1) R
4.3.2 REZ BT AT U A

2] AR AR RS AR A5 2 R R R H S R 28 55, PR AR LT e T B A 158 55 MR 7 s
TR H S 58 5 o i R 45 58 2 4 FR 150 0% SRS et st M 25 75 i A ZE O [R) I 132 5, 8 ) SR A
KRB GG AR BEENE, HFEREAICREE, e R BB T IR B R &
SEERSL

AR HIN, RIS &L 5 KPR A VA RE L BB R RERPAT, KA H
RS HES 55 FT AT a4 R AR FIAE 5 AEAE A B0 ) A58 5 il i iz 27 24 H
FAE B BRI o e N AR R A T RE B A58 & AR 2 ik i B K WA AT N
4.4 EENXHRE BN E S B RIS AL SR I 1 B
4.4.1 REFAESEE KBNS EI T

[l 2017 4% AR AR A, JRAT™ RO IR & R AR R 2 8, IR IEE I i AR 1t
17 T IVEBE. AR IEE b, ARG PP EEE RS, GRFAMRRE, R8T
BURHIH F .
4.4.2 REFNE SR GRI

ARG IAN, RIS A RENFE KRN 1.30%, C RMFNHEIE KN 0. 91%, FHLL:
U & 2 0 1. 04%.
4.5 EEAXNEMNEY . iEFHE ATV ES KR ERE

EARERTERA TR (H LR HOT T FEE RS — S bR th I — € HE 593
%o WEATTRPRRE, 5 ALK, M4 PML A—E FAT, (EETERMERL .

CPT EPAEsRINES %S, PPT N2 AT . Horh, EPAERE . IR MBS S K1 LE T 2k,
R BOEBFEATER, AbT P s th K

EARER B MEBCR AP R E N T . AT IR, R B BN BRI ATT T A, R
FrEt e, LR ST AEAEAR BT S AR A G a5 M p S at b, & IR m iR A,
M FT 5 42 f i 32 ()3 BEAT AT 7K

JEBE PRI, R R P REE O A AT B, —FE i TAbE
FEENE, ZTFBARR IR 583, (H 2R 7 =4, HRIMATBEHA LS RER, 1

8 U 3L25 W



FAM 2 SRR AR & BUE S 3 4 2017 AR P4 B4R 75 41 22

IS B T T BUF BB AT NI, TTRE SR I B IE s — € U R . Pl =5 b
RS, Abt A REE G AT S 7. [, b (s UL B s i i e 8, (A5
PWIBSTIZAK IS DA K. TR PR R D 527 T334 34

BT, AR & I BCRI sy D B & — Bk, WIDWISRATRERE, WE LA
TEOGE Rt — e 8, FE N P E MR AT E ™ NBCRH & .

EHIRE, TREGIREE R RORGES, JREEH IRIEREAE MTHIZ, BLURRRES
T AT MBS AL A R M o
4.6 EEAX R G HAZSMHERFSERN BN

WA A, AT G A ASE ML 5 AL AT SR RN e BRI (FHRE e E AR
N FEE AR R SEHEE L) T ReREEN T H RIS T A E LSS, BT R
HEGK. H5h, ARIBOLHBEABT AT KR SRS AR A AR or AR
S BARMBLIER R 2o AFEZR 573 2 AR 5 35 B A AR R E A BE 7 ATAR 6 T
R . AAMHER R FEZRTHE . BT 5E 8 e EBORARE S, & I BT 5 (L
SRR 3 (038 FH A R A AR P AT 1 AT BB

BB MBI TEEE 1T LA L e A S [F) 5 ST ORI SR B A Z RS, PPIBE R (5L
Fift 2 5 Ab T ANH BRI A S RS B L A8 o H R AR S R AR T B R BHIE S RAT WU R AE T
SEMAIESF O RS A BT, IO BA 22 Al H 75 ZEREAT OB 5 B TR B B B8 b s EBTAIT 5T
P SE SR AL N SO (LA AN T 5 WF 7C Bt B (R B 0 M A R X 7 AT A B A e
VARSI BT P EAT 2 SO B E I 5 0 8 9 8 MR E R ANAE Fe b AT VPR, DAORIE HRpaiE e
I S R S E W A A EECR AR P 1) — B0, IR ST ST T IE A E AR 0, XUR: B B
PIIE 2R A= TAR AR P RSP I G AR 91 5T H A2 e A (B B 4 R M 35 R
B AR RAE R 5 2 A SR AR R S S At BV A S T 015 JE PR A

He2HMARAMEZRASRMMMESEHELR, Z5MEBSHE: W RRARE S ERR
MHIES, 2 KR SRS AR, A RS2 S S ST BUE R A (BT RIT 5 HEEAT
38 5 2 A S R AT

AEEEE NS S ERIES T7 Z A AR E RN G R bR IR AL S A
OS5 REGEILAFARITEA T TIERREE R A RIS, IR E IR AERAT
(B[] MV 7 320 152 53 T T 3958 5 A5 55 et R ) A A 00
4.7 BB NXRE A E S RE 4 BB B

AT AR A N R EEAT M 2

509 7 325 W



TR EAR G THES RS 2017 S EFREHRE

4.8 REHAN EEAN AR SFFH NBERE ST 15+E FUE 7 1 i 3
WG, ARG AR KRS A TR H BRSO DA AR AW N a5
PHFEAR T T T T .

§5 FEEARE

5.1 R4S HA A S A PSP 15 0L A 0

RGN, HERAERITRNDARARERESWE SRS, MigEs QEFRTEES
Y RHEAME RN EE F . FBE A RIE, WKIEZeRE TEEW ™, MMEEMRH
HEEMEaRE AR AT, TBRRIRRTTHIEAT 7RSS ARSI X 5.
5.2 B AR E PN SRS BRF B M. SETE. FIESmEER

ARG TN, LA GEEIAIE S A F . FEE A ME, AEE AN AL
BIBE T TR, RS EETTE . BSO8R EBE RIS T eI E
AT TN S, RERIIESE NG I E RSO AEA N R 47, E&EETHN
B AE PR I I 4 B R AL E 1EAT

RGN, RIS AR AT RIE A
5.3 FEEAXAREFRE I M SEEEARNESL. BHANSEREEL

AIEE NEIZHE ENIARIRE F IS Fabs. EERN. MEaTHRkE . BRAGIRESEAE
HAT, AR

§ 6 FEREMGFEIHRE REHTH)
6.1 W= R
SR R R R G B R &
W #iEH:  20174E6 H 30 H

Bz ARt
% = AR R
201746 A 30 H 2016 4£12 A 31 H

B =
AT 74, 585, 583. 07 105, 714, 002. 99
ST 3, 153, 877. 59 1, 954, 750. 20
17 HARIE S 19, 798. 69 -
AT 5y M 4 Rl 1, 589, 956, 447. 80 1, 288, 776, 732. 80

010 T 25 1T




AT LR R AR A B F5 B 5 4 2017 S 2P AE FE I 25 4 22
Horp: SR - -
HeB%n - -
fir 4% Bt 1, 589, 956, 447. 80 1, 288, 776, 732. 80
PR SRR - -
me R - -
T AE SR B - -
SEN R SRl 58, 591, 487. 89 596, 001, 814. 00
WSR3 Bk - 500, 000. 00
NSRS, 27, 502, 826. 32 12, 160, 512. 40
IMcdiveil] - -
JE AT R 432, 500. 00 13, 298. 53
18 ZE T A3 A Y - -
HoAth = - -
B 1, 754, 242, 521. 36 2,005, 121, 110. 92
G RRTAT RS AR LEBEA
201746 A 30 H 2016 £ 12 A 31 H
AR
A fE K - -
A2 5y M 4 Rl A f5 - -
17 AE 4 Rl 67 f5 - -
St (] e 4 k9 7 3K - 96, 639, 709. 79
MAHIES 7 5K - -
JS7ASF R [ 3K 3, 564, 322. 73 1, 326, 367. 60
A BN i 1, 735, 002. 96 1, 944, 597. 92
IVENE R =1 289, 167. 15 324, 099. 63
VA4 5 Rk 5% 9 100, 147. 50 143, 098. 68
RiATAE 5 B H 5, 655. 03 22,102.90
J A F B - _
NEATARILE, - 52, 572. 63
AR - -
18 JE TS 47 453 - -
HoAt A7 53 246, 591. 29 183, 486. 72
et 5, 940, 886. 66 100, 636, 035. 87
B :
S Ik 4 1,729,677, 677. 74 1,909, 864, 582. 83
KA Fe A 18, 623, 956. 96 -5, 379, 507. 78
B T 1, 748, 301, 634. 70 1, 904, 485, 075. 05

GUFRITE & B it

1,754, 242, 521.

36

2,005, 121, 110.

92

e WAEEIEH 2017 4E 6 A 30 H, HR%
1, 583, 456, 397. 17 5 ; #A 78 22 3

., BAEE

RORAIRS

111,729, 677, 677. T4 fr o

11 T Fk25

=

A SELUYEIEE 1. 011 76, LM%

TRATR A C IS MAIFE 1. 003 7T, F M AU ST 146, 221, 280. 57




TR EAR G THES RS 2017 S EFREHRE

6.2 FiER
ST R LRARRA IR RS
AR 201741 H 1 HE 201746 H 30 H
Hhr: ARt
% B F:S ]
201741 H 1 HE 201746 A 30 H
— A 39, 546, 245. 50
SISO 36, 028, 504. 51
Horbre AEECRLEIRON 4,876, 616. 23
fis R SN 25, 957, 724. 02
PP SRR AR IR -
SENRE SR =N 5,194, 164. 26
FAREYN -
2T R (HRLL “-7 3HA)D 466, 902. 46
Hor: EERTR -
A Gt -
fi R Bl et 466, 902. 46
PEPE RIS B IR -
ikl e (&l -
firE T AUk -
JBE R 2 -
I ARMEESEE (PR, “-7 S 2, 455, 864. 60
A ER (HUREL “-7 S IEA)D -
S5 HABYCN (KL, “-” S 594, 973. 93
W —. A 15, 237, 687. 79
1. EHL R 10, 939, 923. 42
2. fLEN 1, 823, 320. 51
3. HEMRS 733, 584. 51
4. o %H 3,219.00
5. FIEH 1,533, 742. 48
Horpe SEH R4l 5% 7= S H 1, 533, 742. 48
6. FHoAth o H 203, 897. 87
=. FEEE (GHREBLL “-” SHFD 24, 308, 557. 71
W PR BLg -
M. &AE GFTHU “-” SIEH)D 24,308, 557. 71
6.3 FTAENE (FEE&HE) TR
SR R LRRARRA BIE AR RS
A 2017 4E 1 H 1 H&E 2017 46 A 30 H

%12 0

25 7




R 2R ARATR G ANE IR I 4 2017 2 5 4 2

B ARt
PN ]
20174£1 H 1 HE 201746 A 30 H
W H
e & R4 ECANE R ENE AT

— WM A A A

Lo i) 1,909, 864, 582. 83 -5, 379, 507. 78 | 1,904, 485, 075. 05
= AR EE A
(1) 3 B E AR B AL (A - 24, 308, 557. 71 24, 308, 557. 71
IR
= RMAEE LS
PR ) A R E AR )
ed ~180, 186, 905. 09 -305,092. 97 | -180, 491, 998. 06
GFE R, “-7 5
)
Horpre LG HIEK 39, 681, 987. 25 -70, 531. 94 39, 611, 455. 31

2. LGB AR -219, 868, 892. 34 -234,561.03 | -220, 103, 453. 37
VY A 30 e <A T RF
AN 5 B R E 2 A B B B
B & AR FHER
P« SR
Ty IR &M
e i) 1,729, 677, 677. 74 18, 623, 956. 96 | 1, 748, 301, 634. 70

RPN 55 TR KL AR 7 o
A 6.1 2 6.4 WK H MR TTANGE:

& ik 2 T 813
HEEHAATA TESTIENTA S AT
6.4 HEME
6.4.1 ZEFEAKIFM

R LR G BT B 2 (DU AR “Adke” ) R A eE AR & E AR
AFRIE (rp A NRILAEIEZR SR FEEGVE) . (R 2R RARR G RIE R R R SR E ) &
HAbA RFEAEM I E, SPEIE I EEHEE A= (UM EIEE 7 ) e VAT
(20161795 S 3CHET ATFSEETEN . ARG ARARIFREE S, FEMIROVAEN], RA R
N2 . RIS AL RS SR SR PR A RV EORN, H IR AR LG8 3
NEIERAS OSSR BEAS TR A1 STAEORIIE ;s ORIEAOVE B N3 S AR A A 454 S 3

% 13 7 JL25 T




FAM 2 SRR AR & BUE S 3 4 2017 AR P4 B4R 75 41 22

SRR AT TR 1] 500 b FL AT 5 TP o A 400 2R 7 23 LR T R B R S S AR T 30
VA LRAS G BN ZER o FHOR N CRUE AR A R S A ORA B H 2 B ASAN o 88— MRS
WA, LR RILORAE ST iR s R I 4% (RS E ) A %ee Bl iR a0 B vk 5
W TRA G A CRAS A Wiy, B 3 AFIEE SR AT 1 HA N LA 4k 2 5 AR S N
AT CORAEAT TR B R ST ()Y, [ B A 56 4 0 2 V2V MR AR B [ 1 B 4 AP 2R R 1
ARFE G A N T — ORA S ) AR 5 55— AN ORAS S ST 1) P9 B 4B DR O R VR 4R 200 T — DR J 4R it
RUE SRS SEWT R AR IE I, A& A SR A TS RIE A RSO LA ) s B,
RIS E AR NN A B S, B A AR Sy “H 22 0% R TC B IR A BOESR 4R 71 5
&7 PR NSRS KIGIE T ARSI T, PP, W . 4IRS ik
7 SRR, RSB A KBS BB C KIESM B AIESEIRSISHER S HHN
1,983, 041, 091. 58 fiy, LAEB) K 2 THINFE55 BT CREIRE 54K J0lE, I H B 1 9 5 9B (46)
F(16) 5 0423 SR HEME . HRMZRAAREGIIESFRRESIESER) CUFERK “HEes
[[” )T 2016 4 7 H 15 HIERER . ARG WMESERNNHRESEHARAR, EEFHEA
Sy B ARARAT AR B 7]

AR (R N IRIERIERES 4 VT R i) . s & m) Sl AR A AR R A 5 1 (A 22 R AR
AIRAEBNESF RIS YR 1A RHE, AEEE R GTEHE £ 28 BA RIFRaitE 4
AR, B AR AT BT (AR AR A /MR B B A 2 o I s et B
M EE) g (T EG b, ol (AF) i KA. /MR RASE R, AT H s (03
AEGyPIRERD) « AT FUMRLR R BRR B R . IIEEEAE) o BUTSCRAESR . B
BAT ARG B e WA R T LA IS . BUIE. EGUI . R 58 U S gl sl rp IR 2 o
VPSRRI AL SRl TR . RIS A G R BUE. AR XU 587 (5 2 4 7t
PPEEEIA R T 40%: fizr. BT BSCRHIESR . GREIE. RATARE IR R RS
BrE M HBIAME T 60%, ANFESEATE S H HZ R RREAME T B4 55758 5%/ I 4 5303 H
FE—HUNMBUG 7. AIES RS B N RARIT A1 2 AR HIRAT 2 A 3R 3 (i
J&) o
6.4.2 S THRE 119 ] E Al

AN 4 1) 0F 5541 3 4 DU BEGE AUATS (14 il 2 T i I B AR DGR (BA R IR Ak 2 tHEN )
DA K i L IE M 2 AT (50 T3 A7 M SE SR AR XA SCRIE St TR 7E RAR S v SRS B4 R
TS T o EESF 30 b W o AT A T AT Ml S 55 B e

% 14 70 JL25 T



TR EAR G THES RS 2017 S EFREHRE

6.4.3 TGNV S THAE K HAd A SR E 1 P B

A R < WA 55 AR 3 B0 i f1) F 5 ALb  T#E JO R b I B 4 AT ) 5 T AT ML SE 5 B AR IO A 5%
B RIEDR, RS, FEREM Rl T ARG 2017 42 6 H 30 HIW S IRLLL K H 2017 2 1 H 1 H=E
2017 4F 6 H 30 H 1L )28 BORMIRE S E RS 1 D .
6. 4. 4 EESITBURMSTHETH S RE— S B R EH—2HI A

AR WIPICR A STHECE, Sl 5 sl — W1 RS A — 3
6.4.5 STFBURMSTHE TR E LA R ZHE E ER Y

6.4.5.1 = THBUIRAS T FU B
ARIEEARIE AN AR R EE RSO E .,
6.4.5.2 SVl KB
RIS ARG N AR ERS TSR,
6.4.5.3 Z8EF IERULHA
ARIEEARE N R R A ERS T EHEE I,
6.4.6 Bii

WRIEABGR . B KBS 2R [2004]78 530 (CRTEFF B G BUBOR KR . WL
(20051103 532 (ST AL BARX R BCEA RBECR @ A . A [2008]1 5 (I ECET
[ B 55 B R R T S B TOUEECRAIE AN 2008 4£ 9 H 18 H (_Eiff. IRYINEZFAZ 5 P
KT MUFUESFAE Zy ENAEBAENCOT 2B AR BI@ A . i [2012185 5 (0TSt b 24 /] i 2
ZLAZE A N T A BB < I B AN )« 12014148 5 (O- st 4 [ /Al A e
ik R G RR A F S LA ZE R NI A BB AT % 1 @ A . 8L 20151101 5 (ST BT
A EBUR AN ZE A NS BUBCRA < R I8 A . MBL[2016]136 5 (R TaxiEIT & LA
PAESE(E B R @A) BE[2016]140 5 (5T W g R s b7 I B0 il B e 5% S5 404 (B 0
SREVIEAND . WHL[2017]156 5 (ST BE T fh IS ERUAT R 1A K@ AT A HARAR B 55 AN 58
SHRAE, EEBUIRFIRUIT

12016 £ 4 H 30 H (%) AT LARAT G T A EE R E, AR TEWBIENGER, Aggre il
Fid o

2) BB AL (B IS CIEZR AR R 2, DTGB R 0 3 ) B B NI I B S I 5L fit
FFRAEE B AERL: 2018 4E 1 F 1 Hilg, AJFSHRIEI R GIs g bR A i H A e
BUNAAT A, PG E BN ERNBIN, IG5 T BUE, 208 3% AR S B fE L -

9% 15 70 JL25 T



TR EAR G THES RS 2017 S EFREHRE

3) WUEFF BB MAEZF T3 H AU HOURON , B SR B MO, AR
RN, BEFIIALE N AN, A SN L A5 B

4) X FE GBSO, HY BT A A FESCRI R S HIISOBL S H BV E BRI
] FE RS AL PRGN IATFRAT AT IHIAG 0 L AR IS, FRRRAE 1 AN H K
(& LA K, HBRBARPE 2B AN BT FRBROMRAAE 1A BLEE 1465 149)
(1, AL 50%TE NGB AT A FR SO 1 R, IS LIRS 8 e e N AS Bt .
ERFrRg &M 20%HI B THEAN A AL .

5) M GBS I BRI, HURAT 6T A AE 8 5 6 ST BRI IRHACHIARSH 20% 1)
NNIAEL, AN TS B -

6) X TG M A Beksz, HikJr 2 0. 10%BLREANIES: (R 52) 2 Z ENTERL, X 52ikJi A
FHAGNENTERL -
6.4.7 KRB R AR

6.4.7.1 ZHi 5 BIFFAE SR 1] 5 R Bt B KR F R RIKRERT R IE DL
AN AN AE P 5 2R B EE R 35 9% AR K SR R R ALK 1 DL

6.4.7.2 ik 5 W1 5 2 R A RERAL 5 I &SRB DT

RIKTT H K H5ABEHR R
RS EHAR AR HEEHAN
i AR ARAT HEEN

SR RAT B AT PR A =] (BUTR AR “SHRR | 2R BN MBR

)

6.4.8 ZAH 5 1 K b 4E BT EGBA A B SRBE A2 5

6.4.8.1 BT R 5 £ IuHITHIR 5
6.4.8.1.1 REX 5

ARSI AR I N T ORI T A 5 B e AT B SR AL )

6.4.8.1.2 B 5
ARG AR WA JCE I R A 5 I T IR IR A G o

=

016 71 325 Tl

AN




TR EAR G THES RS 2017 S EFREHRE

6.4.8.1.3 1535 B3 5

A AR A W N T B AL 5 BT T IR IR R WAL 5 o
6.4.8.1.4 BLEAZ 5

A AR A W N T I I A 5 BT I AT IALIERE 5
6.4.8.1.5 NS AFRECT I &

A AR N TC R SZAT R BT A 4

6.4.8.2 XEXTTIREN

6.4.8.2.1 E&EHRK
mA: NRMJt

A
20174E 1 H 1 H&E 201746 H 30 H
2 A T k4 7 SAT ) B 9 10, 939, 923. 42
Horbrs USRI 25 P 440 2 4,215, 982. 94

T SOATHE 8 TN 7R 20 < AT R 4 ) 25 A8 B NARM F2e1 — ) B B0 (i X 1. 20% 0 4
WRIHE, BHRUITERGHAIK, %A HirHEA208:

T H

H IS8 R =70 — H 2 & %7 H X 1. 20% -+ 24 R4
6.4.8.2.2 RE&EE#H
Bhr: NRmoe
5 A s
20174F 1 H 1 HE 2017 4F 6 A 30 H
MR AE R FE S N AT AT 2 1, 823, 320. 51

T SRR N E RAERAT WG ITE ST — H2E &5 HE 0. 20004 2% R 1R,
HREUTERGHAK, %A HiHEA 08

HIL S E = H 384 % P2 1B X 0. 20% -+ 244F K3,
6.4.8.2.3 H5ERE
W ARTIE
A3
20171 H1HZ 201746 H 30 H
P R 5 B \
i SRR 1 o RO B 2
AL ey
””“ﬁ | samses AR C it
RS EHEAR A - 550. 82 550. 82

%17 5l k25 W




THR 2 R ORATR B RUIESF BB R 6 2017 44 FEAR 15 4 22

AT - 628, 649. 69 628, 649. 69
HhE R A ARAT - 24, 332. 54 24, 332. 54
it - 653, 533. 05 653, 533. 05

T RAEESAFME, HEREARRS A NSRS %, #HE 2R AARRS C s
R4 Pt C I SARART— H IS V= 5H X 0. 80%MFE sk 2 k14, B H Rt EFH HIK, #%
A3t K& A .

R R RANR G C I H A& IR S5 9% =R — H A I LR IRAR & C B H3HE X 0. 80% <+ H4EK
6.4.8.3 5 Ry BT HRAT I FML T 5 335 (& [EI8) 32 5

ANFE G AR N T 5 SRR BEAT BT RN [RME T 2 5% (5 1mlIE) 52 5

6.4.8.4 FRBEGTHHAALREESHIFI
6.4.8.4.1 MEHNESEHAZHEERERBELESHER
AN RS E N Tz HEA R AR S0 .

6.4.8.4.2 R EWIRBRESEEANZ S HARRERTT BB AR EHIHE R
AR IR B b A PR R B < BN 2 AN LAt SR IR T TEAR B AR S A L o

6.4.8.5 HRECT IRE FIRAT SRR SR E A B

mA: NRmoo
s N
ii? 201741 A 1 A% 2017 4£.6 A 30 A
* Ik A LN
HhE RAEARAT TR 24, 585, 583. 07 108, 203. 75
o AR ERAT e i 50, 000, 000. 00 3,024, 167. 21

T ARG MRATAAF R SIS NP E RAERITRE, ZHAT FNEAR TR

6.4.8.6 AESIERMWN S 5RET R IER KB
AREEA A W P TCAE ARSI 9 3 5 0B 7 AR IE 25 1A V0 o
6.4.9 HIK (20174 6 A 30 H) AEEFHHRIEZBIES

6.4.9.1 FHAAHT & /3 KUESS T T IR KA B8 2 FRIES
A B A A SR TR DRI 97 42/ 880 2 0 5 T 4 1 R 52 PR 5 «

6.4.9.2 HIARFH K E I EF SR EZREE
AR G AR AR R R IR

018 Tl 25 T




THR 2 R ORATR B RUIESF BB R 6 2017 44 FEAR 15 4 22

6.4.9.3 iR IERIWAL 5 HE A RS

6.4.9.3.1 HRAT B HH 5 E 5
AR R AR 5 4 T PR AR AT ) T 30 155 2 1 [ A2 50 T4 1 A5 %

6.4.9.3.2 X 5 i3 E B

AAR AR AT ST RIAE 5 P i 7 452 1R [ W 528 2 T 414 (R 53 25 o
6.4.10 B FEMRM 7 & vHRE T E U B H ARSI

AT G AN I N I 7 U B BT BN 23 BT I 55 3 ) HAth S 0

§7 WEAGRE

71 KRB SR A AW

EHiEL: ARt
o N SR

i e = WA (%)
1| B - -
Hrp K2 - -
2 | e e 1, 589, 956, 447. 80 90. 63
Hpe fiige 1, 589, 956, 447. 80 90. 63
APRES &SRl - -
3 | mEeEE® - -
SR AT SR - -
5 | EANREEET 58, 591, 487. 89 3.34
e S R0 (1) S N GR h B% 7= - -
BATIER MG B & &5 77, 739, 460. 66 4. 43
At & T 55 27,955, 125. 01 1. 59
it 1, 754, 242, 521. 36 100. 00

7.2 IR RO B ERREAS

7.21 WEHRBETU T RIFABRERRAS
AT AR IR AR A B

7.2.2 HEBAREAT I RSB R R B R A S
AT GAR T IR AR R B BB B BB

7.3 IR A SOWHE G S F ™ @E LB /R AT 48 R 455 B 4
AT AR IR R A B

=

019 71 25 Wi

AN



TR EAR G THES RS 2017 S EFREHRE

7.4 REHNBRER T A SR E AR
AHE AR W RIS AR o
7.5 JAREGF M RO R RAS
SEEAL: NRTTT

e
e e A %zf’;{f’ﬁ
1 K i 99, 890, 000. 00 5.71
2 AT AR - -
3 LR - -

Horb: BURME SR - -
4 Ml fii g5 18, 806, 000. 00 1.08
5 Al KT R T 2 411, 092, 000. 00 23.51
6 AR 155, 644, 000. 00 8.90
7 A A (Rl AR o) 5,017, 447. 80 0.29
8 [ERZEa:) 899, 507, 000. 00 51. 45
9 oA - -
10 | &t 1, 589, 956, 447. 80 90. 94

7.6 FIRIEA SOME 5 E ST HE LB/ HEF R BT L4422 R I 40
SHRA: NIRRT

- . H s i R B
e | s | BsAR | BE GO VRN ot
Hetl (%)
16 HHidt AL
1 041651036 RAEIR 1, 000, 000 100, 420, 000. 00 5. 74
CP001
2 (019546 16 [H 57 18 1, 000, 000 99, 890, 000. 00 5.71
17 Kb i
3 111797963 Kty 700, 000 66, 794, 000. 00 3.82
CD046
16 L5
4 1041653064 L 600, 000 59, 964, 000. 00 3.43
CP001
17 5 MERAT
5 (111794320 CDOZZM M 600, 000 57, 264, 000. 00 3.28

7.7 FIRIE A SHE G E SR E B RN HEFRIRT 48 B SCRRES R B A
AT AR AR R RFAT B SRR IE SR

7.8 REFIRIE A RME & EF #E IR/ R AT T4 e R 3 940
AFEAIRE IR ARFFA R & R/BE .




TR EAR G THES RS 2017 S EFREHRE

7.9 IR A SUHE G FEEF = B E HBI /N EEFF BT L2 BUIESR 3 3 40

AREE AR E WIAR AR A B
7.10 REPREFZSHFE BRI R H B A
7.10.1 R EHRAEZESH R TR R M 22 40

AE ARG IR R BRI 54 .
7.10.2 AESEF R PRBEBOR

KEZ 5 RARHITT R B RAT & FE 5 5 [FRLE O ORAS SIS LR H bR o ASJE A A 1 1%

PP SR RCE PR BN, FEORMRAMELF . SE SRR B E 4, R e B B A0
Whipis s s, e Bds Mo E i SR -G B E K, SE0 5347 UL, 18
T 22 Sk Bl S I ORAE S5 SRS AT IR B R A

A AR T AR TR 7870 H R IBAR I D AU i v . BN PE S X RFAE, 8 B I A
A ARG RE, EHBEATHREE,  DABRARI B ALE B R AR XU
7.11 REPRFESRFE N E G H B A
7.11.1 ZHE B R R BUR

AEeZ 5 EGITHR TR N T A BAEH 77 T I RGP R, A SR AR 4 KU 2
m, DEBRERNTEERT, & HEGUH R s sl S E . R GRS,
e BN IE IR B A BRI 78 35 00 o b S5 R0, 9 780026 R U O Wi i e . JRah
PO REAE, B IR, EEE TR, DUARGRA G AN, BRI B ALA i X
(548
7.11.2 REPIREZE SR T E R R Mm99 4

ARE AR AR R E 54 .
7.11.3 A E G R R

AR FE G ARG IR ARFEA E AU 5T 540
7.12 BB A AR MRE
7.12.1

e A FE A BT AU AT USRI R AT R AR E ST LA, AEENR S gt H Al
—IENZRIATTETT. ATHEE.
7.12.2

AN, RIS AAAAER T AT+ 44 R 265 R E 14 R EE B TE o

&
N
p=i
had
&
p=i



TR EAR G THES RS 2017 S EFREHRE

7.12.3 BRI DT B =1
Hhr: ARt
e B4 el
1 | A IRIES 19, 798. 69
2 | MUSGIERTEE -
3 | MIBER) -
4 | RUHE 27, 502, 826. 32
5 | RISCHIEEK 432, 500. 00
6 | HABSGK -
7| FERETRH -
8 | Hfth -
9 | &if 27, 955, 125. 01

7.12.4 BIRFER B4 T4 B3 0 w345 55 BA 40
GAA. NRMot

3 Rt )
T - - USRS
Fe | AR f5id5 %) N B Al (%)
1 128013 WG 15 354, 550. 00 0. 02

7.12.5 BIRHT 44 R A E S 52 PR 1% 0 B 2 B
AEE G AR RARFFA B

§8 ZEMIHFAENMER

8.1 HIREEHHRTHE NP BEFFE NG
AL B

B N5
e ji%? P 1 PLHEE MABRHE
2 X HeL A AL 2
() F A e B A -
1 N L i
o
7R
m 10, 719 | 147, 724. 27 0.00 0.00% | 1,583, 456,397.17 | 100. 00%
RA A
#ow
7R
m 1,258 | 116, 233.13 0.00 0. 00% 146, 221, 280. 57 | 100. 00%
A C

22 UL 25 T



TR EAR G THES RS 2017 S EFREHRE

&it | 11,977 144, 416. 60 | 0. 00 | 0.00% | 1,729,677,677.74 | 100. 00%

s WU /A N B R Y0 B BRI Sk, R A gk g, Hetil i BER A 3%
HYGI AL XA LB 5 BER TR A S S I A B CRIBIARIE S AU D -
8.2 MIRESEEAMMIA RFFAAZEERIHI

FHe 4 BN

5 H et s g | e

R 2 RARATR A A _ N

HEEHEANTHEMLANR | HEZRERRS C 9.98 0. 0000%
AR S ‘

&1t 9.98 0. 0000%

T IR NN B R G R S AL T S, X R R R, el
S EERFIS B0 AL a8 eI BER A N & 2 Sk e BT & k8 (BIIR 3 &
ps

G B AD -

8.3 WIRESEHAMMWA RFHESTEAESHHEBX HKIER

TiH B2 ) FEREENFREREEXE i)
ANFEIETRNG . s | HRZRRARS A 0
BRI ER I Tt NHF | HELRREARE C 0
BHAF TS & 0
W R AR E A 0
RIS GME AT |
W4 W ZRERES C 0]
&it 0
§ 9 A EMHEELE)
BfL: A
B FHTE 2 R AR AR FHTS 2R RATR
) 4 A &C
HeAREME (2016457 H 15 H) 44
e ? A 2zt 1, 743, 425, 761. 56 239, 615, 330. 02
LIPSl
AF S B ) 3 4 47 A0 A 1, 698, 664, 676. 55 211, 199, 906. 28
AR A HAFE 4 5 R 47 0 130, 344. 12 39, 551, 643. 13
el AR S AL 4 SR [R5 115, 338, 623. 50 104, 530, 268. 84
AR AL SRS MDA (A E L7 B B
)
AHR A A A I 4 A AU 1, 583, 456, 397. 17 146, 221, 280. 57

23 UL 25 T



THR 2 R ORATR B RUIESF BB R 6 2017 44 FEAR 15 4 22

§10 EXFHHER

10.1 Z&HHFE AKRS RN

ARG HBA BT RN T IAKRE.

102 EEEEHAN, E&AEANENESITHEMIIHERATEES)

AEEEARRENIESEBN . B ANRL 1T REE I IR R A ERNFEZS),

103 YRESEEA, M. BEFEWEH HFIA

ARG T RASE BN e a5 UL HI.

10.4 ZEHF RIS ZE

AN I3 B SRS AR A AL

10.5 AEEHATH I STHTEZFrER

AR AR GRHE R I F S TR KA .

10.6 EEAN. £EALHRBHEENRZEEBRALTIFHE R

ARG, HeeEHNRA 23
B N S BN SOS2 2 0 RS 2 A 411 1 A5 s R B

LN

g
HILEﬁ

BITHAS B BAL 1T,

IRARWCRIR TR E HA N @

10.7 ZE&MHIESR AR 5 2Tk A R E
10.7.1 Z2E&HAHIER AR 5 BT REE BT RS AT B

Gl ARHE
WA AR R
AOEH gy | mxewm |mebmn| e e | i
f o
Ji B 2 > . = > -
P BRSNS BB A A6 R ST, BRGE WA SR5 . He
TR DA VIR LA TS SRS TR AT 4, M\ MR 35 35 rh R A ML 28 2 2 A i
SRR S, FREA AN S B 5T Akt
10.7.2 B &M FESR A F 3 5 B u#iAT AMER B E KB
St AR
i 2051 e BGE

%24J\;i\25ﬁ




TR EAR G THES RS 2017 S EFREHRE

il

JRA A
(¥ LL 451

Eefl

Ji IEEZR

-1, 874, 700, 000. 00|

100. 00%

9% 25 71 L 25 T

A& A PR A A
2017 48 H 29 H




