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AT IBE [A] % - - 152,300.56 152,300.56
AT N FR - - 275,952.29 275,952.29
AR 9l - - 45,992.03 45,992.03
NATAE 5 9l - - 2,144,079.02 | 2,144,079.02
HoAth 471157 - - 430,574.02 430,574.02)
Uik sea - - 5,567,345.55 5,567,345.55
219,479,937.7
T 2R R i 11 33,160,842.01 - 186,319,095.77,
8
6.4.13.4.1.2 FZR X E I BURPE S BT
i HAb T EAZ, T AZE ETF 25 AN
X =)
HAh T2 AR, T FIR TR 25 A3k A
POR A TRk i A M B S e S =
. o . e . ANRTMITI0
R A A5 ) =
N AR AR
2017 % 6 H 30 H 2016 F 12 H 31 H
Tm A= T+ 25.00 bp W4y 53 Haney 8
M7 F % T [% 25.00 bp /b2y 53 VAR

e AREEE B NIZH XRisk suite XS] RGN ARG BEAH G TP ARITAE3K . S A<

A DRAIE S AN BT T3 B 7 A5 DA E ) 4 JRURS: AR R A 23 A

2529 itk 51 01




BT BRIR B R BC B A R T BB B 2017 SR PR RS

6.4.13.4.2 SN XU
AFEE T B 7= M A AN R, DR TS 8 R AN AU

6.4.13.4.3 HAtH#E KUK

FEFCAM R KU HT o, ASBE SR BN L EE A T i A A ARG K S o T A A G e B 4
JIT R <t TR 28 SO B BRI B 0T 2 BT B3k 7 3 A 3R AN 22 DAAM ) T 37 A% DR 3R A2 s 2
PN YRS, o ANTE <5 TR T UETFAC 5 BT L iy BlARAT 18] [R)E T 48 5y R ANt 27, i s ) i
KT i KUK b T Rf A ) < i TR O OB g . A3l 5 088 A1 B ) 20 UL BRAR T 4 A
DS, JF HATE S8 BN AR FOSATE G BT A IR SR i Sic it e 42

6.4.13.4.3.1 At HE RS i 11
SARAAL: NRTT
AR AR
2017 4£ 6 H 30 H 2016 4F 12 A 31 H
BiH b R R R e
et E FEEHE LG e L
Bl (%) (%)
171,288,039.5
AL Sy M 4 Rl s 7 — IR B 815,638,735.17 77.78 78.04

5

Ao MRl B ™ — He e B TR
A G Pk R — S m
i E Rl B — PO 5
oAt

171,288,039.5
&1t 815,638,735.17 77.78 78.04
5
E: AKESRETAE I EE BT Luf] A 1 30% 80%, HrpHE¥ T HA HAR TN
B AT 2 B PR A I S T A T B SR 1T 80%;  HoAth 4 il T 2L R B8 Lu gl v JE 4 %8 P2 1)
70%, P ERE RGN B HAE— LN I BUR 0 7 I AV B AN T 4 28 P 13{iE 1)

5%, BLIERCHE A7 R B 08 ™ B 0% ——3%. R IIA, ANTE i i ) B AR T 2 A% XU 5107 2

20%

6.4.13.4.3.2 oAb biras XS FIBURHE AT
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o HAh T B A AT g b REME T 1%
e AT A b A A A 4l 455 LB % 1%
X A5 H JE 4 %t rE v 1Y
SR (At ARMITI0)
G RG2S = (K128 5l A AEREE
A 20176 H30H 2016 “F 12 A 31 H
b g L L
ARl SRR L BN 1,023 BN 215
1%
g L I
ARl R BT W2 1,023 W2 215
% 1%
Vet

1 ARHEG AL 7 LU HE S IR 300 $580<60%+ LIk [F {5145 < 40%:
2. AEGE P NIE ] XRisk suite U 72 ) 2R U0 AT G B0 AL G b ISR B o DL ESLABAY
NI GRS R T
7 BBAGRE

7.1 HIREEFASHER

SRURLL: AT

4 R PE I
I N
i A Bl (%)

r
J

815,638,735.17 76.78

Horp
2 I 5 WAL $5¢ 5% - -
Hrp: fizr - -

G SCRFUESE - -

3 LR BT - -

Ji 22 815,638,735.17 76.78

4 BRI A A - -

RN IR R E - -
L SRR PR SN AR 5 <

H

= o
T

A KRGS 46 4

212,330,688.45

19.99

o4 158

34,392,142.35

3.24

it

1,062,361,565.97

100.00
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7.2 REHARLATIL I RARE R H A
7.2.1 WEFRBATL D RKRABEERAS

R RENEST At op | TR
A VAN NN N |4 13,994,489.30 1.33
KA 11,860,000.00 1.13
filbea4 463,436,333.05 44.20

U B R BOKAE RN 7,589,400.00 0.72
fesitn4 - )

F bR AN 72,274,237.09 6.89
G ABIE T A REATIEEOL 6,238,052.00 0.59
H A A Ol - -
I o BB A RS BRIk 5 142,685,909.35 13.61
J Rl - -
K s H= Al 55,564,403.64 5.30
L FA LRI RS 45 IR 45k 4,846,615.20 0.46
M FHARE TR AR5 - -
N IR FRBERN 28 L v B 6,844,190.50 0.65
0 SRR SS MBI HA R 25 - -
P UH - -
Q PARRES TAE - -
R SAK L AE R SR 30,305,105.04 2.89
S ESE) - -
ait 815,638,735.17 77.78

7.3 BIRAZ A SOHE SR SR = E LB NI BT A B 5K 4

SAURAL: AR TIT

RS g YRR
e Ji% ZEAR AL, % 2 44 (1) NV NIEN
{HEELB(%)
1 002368 ARty 1,983,536 54,924,111.84 5.24
2 600760 HHT RS 1,473,413 48,799,438.56 4.65
3 002396 B 1,851,919 35,834,632.65 3.42
4 002036 BB H 1 2,128,000 35,112,000.00 3.35
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5 600240 AR TN 3,555,919 32,216,626.14 3.07
6 603180 KA YL 455,300 30,095,330.00 2.87
7 600755 J& 1T B 2,968,431 27,072,090.72 2.58
8 601952 AR K 1,918,825 26,614,102.75 2.54
9 300050 22 S A 2,210,064 22,255,344.48 2.12
10 000666 Z gl 932,400 21,202,776.00 2.02
11 600328 =y 9|4 1,810,000 21,068,400.00 2.01
12 300047 K5 A 1,442,700 18,192,447.00 1.73
13 300161 Herbgds 865,997 16,523,222.76 1.58
14 603096 s 377,000 15,977,260.00 1.52
15 300238 =AY 619,908 15,714,667.80 1.50
16 603900 R 457,349 14,420,213.97 1.38
17 002084 NS T 1,599,547 14,219,972.83 1.36
18 603517 Zal e 404,100 14,090,967.00 1.34
19 600598 J6 K5 1,259,630 13,994,489.30 1.33
20 600565 1t 15 iy 2,510,000 13,830,100.00 1.32
21 600306 1 M 987,500 13,578,125.00 1.29
22 600990 VY G H 212,017 13,142,933.83 1.25
23 600581 I\ 1,225,775 12,343,554.25 1.18
24 300231 WAERH 922,500 12,177,000.00 1.16
25 300219 Iy S| ES S 917,970 12,172,282.20 1.16
26 600028 i E A7 4L 2,000,000 11,860,000.00 1.13
27 600385 R4 2R 843,000 11,667,120.00 1.11
28 002556 T B JE 1,588,900 11,583,081.00 1.10
29 300193 FEER 1,392,387 11,570,735.97 1.10
30 600594 ek ERAIE] 751,723 11,471,292.98 1.09
31 300160 5o 1,264,188 11,339,766.36 1.08
32 300271 IR A 643,399 10,673,989.41 1.02
33 002502 PR 1,028,600 9,658,554.00 0.92
34 000540 HH R 4zl 1,369,450 9,517,677.50 0.91
35 300657 SMEHT 200,000 9,420,000.00 0.90
36 002279 AT 670,890 8,419,669.50 0.80
37 000948 EPNEEES 692,274 8,418,051.84 0.80
38 300342 KA 550,360 8,398,493.60 0.80
39 600995 il 780,000 7,589,400.00 0.72
40 300370 LR 1,503,239 7,305,741.54 0.70
41 002215 o E 852,543 7,212,513.78 0.69
42 300353 RARHE 550,000 7,084,000.00 0.68
43 300422 TR} 425,105 6,844,190.50 0.65
44 300090 RSN IS 665,100 6,298,497.00 0.60
45 601333 Rk i 1,380,100 6,238,052.00 0.59
46 002406 W AHRAEE) 733,300 5,932,397.00 0.57
47 002593 H £ 1,100,000 5,786,000.00 0.55
48 601677 iE e 394,057 5,374,937.48 0.51
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49 300602 KoRIA 106,900 5,055,301.00 0.48
50 600057 S5y 476,560 4,846,615.20 0.46
51 600485 15 B A 331,900 4,842,421.00 0.46
52 300336 Btk 302,024 4,669,291.04 0.45
53 300297 W A 420,626 4,605,854.70 0.44
54 002273 KOG H 215,000 4,435,450.00 0.42
55 300632 G 177,519 4,278,207.90 0.41
56 000400 VRS 233,325 4,190,517.00 0.40
57 600122 Py 360,000 3,996,000.00 0.38
58 000898 FEAN Ay 700,000 3,962,000.00 0.38
59 300250 HIRAF B 217,700 3,822,812.00 0.36
60 600808 AN B4y 1,000,000 3,540,000.00 0.34
61 300440 BIERHY 229,558 3,011,800.96 0.29
62 300154 T2 JBE A 309,160 2,621,676.80 0.25
63 002607 WA 355,520 1,624,726.40 0.15
64 000768 HL AL 17,465 322,054.60 0.03
65 603203 P 4,510 173,589.90 0.02
66 603801 IRy 1,406 47,522.80 0.00
67 603043 IREARIER 1,810 45,738.70 0.00
68 300666 LFEHT 2,276 43,448.84 0.00
69 603380 Dy, 1,298 35,370.50 0.00
70 603335 k) 2,230 24,864.50 0.00
71 002879 KAk 1,313 23,660.26 0.00
72 002881 ErA e 989 22,608.54 0.00
73 603679 AR 809 21,438.50 0.00
74 603938 R 1,246 20,932.80 0.00
75 002882 S 2,966 18,389.20 0.00
76 603933 AR 857 17,311.40 0.00
77 603305 JETH AR 1,351 15,212.26 0.00
78 300669 VT IR 841 14,650.22 0.00
79 300670 KR R 1,259 13,760.87 0.00
80 603286 HE T 890 13,528.00 0.00
81 300672 R 1,257 10,659.36 0.00
82 300671 T 942 7,639.62 0.00
83 603617 B ARy 832 7,429.76 0.00

T4 MEF R ERBRAEHERLS)
7.4.1 BIFEANEHE H YIS % 72 3 E 2%E0ET 20 42 KR EE A 40
S NRTJT

B
b JBe R A [ SR 4 R ZS S PN FAAHE L]
(%)

234 jidk 51 01
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1 600760 RS 101,938,026.30 46.45
2 600581 J\—HW ek 91,630,538.47 41.75
3 002368 NAbE 58,953,896.09 26.86
4 000625 ISTSaE 52,684,486.76 24.00
5 300137 RLIEZNVN 41,274,901.86 18.81
6 002036 PRI 40,654,158.53 18.52
7 002396 B M BLEE 40,531,080.87 18.47
8 600240 b e A 38,495,611.23 17.54
9 300370 LR 37,818,911.77 17.23
10 603180 S AR 37,277,925.00 16.98
11 000666 K4 YiNl 37,072,196.16 16.89
12 300033 [F] 4t 35,500,256.00 16.17
13 600328 LIRS 33,766,395.02 15.38
14 601718 B 4] 32,534,927.32 14.82
15 601952 IhERK 31,341,868.03 14.28
16 600755 J T B 29,780,995.54 13.57
17 002233 P A [ 29,043,573.00 13.23
18 603778 L7284l 28,881,167.80 13.16
19 000540 Hh R 4zl 25,386,447.00 11.57
20 600390 TUA A 24,338,272.98 11.09
21 300050 20 A 24,185,631.66 11.02
22 300157 (EESYE 24,052,752.00 10.96
23 600010 AL 4y 24,050,000.00 10.96
24 603096 Pt 23,509,904.10 10.71
25 600028 w4 AL 23,075,000.00 10.51
26 002446 A 22,580,005.03 10.29
27 300047 Ry R} 22,385,738.82 10.20
28 300231 BAERH 22,113,528.00 10.08
29 300161 Herprghds 21,300,487.50 9.70
30 600185 & ) = 20,483,522.40 9.33
31 603900 R E 19,778,642.16 9.01
32 600990 VY Qi H T 19,748,682.96 9.00
33 002084 RS ity 19,617,111.33 8.94
34 600170 i T 18,977,899.94 8.65
35 600685 Y 18,890,000.00 8.61
36 002158 PREHL 18,830,769.37 8.58
37 300238 =AY 18,772,458.84 8.55
38 600306 [ERI& 18,168,944.00 8.28
39 600684 BRVT S 18,075,147.20 8.24
40 300113 G2 DR A 4 17,897,407.00 8.15
41 300446 SR 17,713,680.00 8.07
42 600489 R 17,653,700.00 8.04
43 601668 r [E AR 17,223,000.00 7.85
44 603517 LR b 17,121,414.25 7.80
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600138 W i 16,998,925.48 7.75
300577 FFIE Ay 15,998,857.00 7.29
000063 N TR 15,702,093.84 7.15
600565 1t 1 gy 15,534,554.00 7.08
000002 71 FhA 15,460,178.00 7.04
300613 I 15,200,300.00 6.93
000983 o LR 15,180,307.00 6.92
002282 R T H 15,036,537.00 6.85
601688 RS 15,013,902.00 6.84
300219 HEPRIE= R 14,586,562.36 6.65
600594 ek ERAIE] 14,117,146.21 6.43
600598 K5 14,013,689.00 6.38
600385 R 42 13,480,314.00 6.14
000605 I 13,367,018.00 6.09
601880 KiEHs 13,355,000.00 6.08
002556 T B JE 13,329,035.00 6.07
601766 Hh [ A e 13,163,000.00 6.00
300632 IR E iy 12,966,911.24 591
000089 WHINLZ 12,838,000.00 5.85
300439 LAY 12,762,603.63 5.81
300342 RAALHL 12,701,061.36 5.79
000426 POlA 12,590,627.80 5.74
000668 REEI 12,427,162.28 5.66
002279 AT A 12,342,218.46 5.62
600583 g TR 12,302,796.96 5.61
300160 F5om 12,159,766.00 5.54
600109 [ £ UE S5 12,158,990.00 5.54
300193 LR 12,145,357.00 5.53
300049 A B Ay 11,803,827.13 5.38
300548 AR 11,696,741.36 5.33
300602 KRIA 11,609,288.12 5.29
000709 TTEN Ay 11,564,000.00 527
600266 Jb 11,416,487.31 5.20
002858 JIREZE 4 11,397,400.00 5.19
300336 Bt 11,235,075.28 5.12
600887 PRI A 11,184,000.00 5.10
002783 ISy 11,119,715.00 5.07
300271 IR A 10,781,988.84 491
002088 EHRE 10,567,545.28 4.81
600219 LA 10,423,882.37 4.75
600340 e A 10,419,000.00 475
002502 PR 10,287,096.00 4.69
603179 B By 9,897,944.95 4.51
300282 Y76k J1E 9,839,596.62 4.48
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89 002573 TR 9,716,985.00 4.43
90 601677 2R 9,692,061.12 4.42
91 601333 JTUREK 9,605,500.00 438
92 002861 B GBGINT! 9,539,837.88 435
93 603232 F& IR AT: 9,381,000.00 427
94 600791 HAEE N 9,336,365.00 4.25
95 603228 SHEHT 9,320,719.68 4.25
96 000683 PRt/ 9,120,000.00 4.16
97 000948 EPNEEES 8,813,506.00 4.02
98 000401 FARIKYE 8,761,944.00 3.99
99 002798 G et 8,681,869.00 3.96
100 600179 I 8,490,623.00 3.87
101 000776 ] RAESR 8,330,345.00 3.80
102 600995 il 8,304,658.76 3.78
103 600999 FARIESR 8,258,226.40 3.76
104 600520 R B 8,075,473.79 3.68
105 002215 W fE 7,988,304.81 3.64
106 000686 RILIES 7,987,000.00 3.64
107 300657 SME T 7,897,984.00 3.60
108 603906 YA 7,859,124.18 3.58
109 002047 T KAy 7,810,000.00 3.56
110 600839 DY AT 7,717,000.00 3.52
111 000530 K& By 7,714,430.40 3.51
112 300188 F AR} 7,706,709.38 3.51
113 000415 i A 7,700,000.00 3.51
114 600111 75+ 7,593,537.09 3.46
115 601699 i 7N 7,393,500.00 3.37
116 600190 EERPANPEES 7,325,192.56 3.34
117 600418 TR S 7,200,734.50 3.28
118 300353 RAERHEE 7,190,762.00 3.28
119 601118 T e AR 7,166,681.00 3.27
120 300405 b B4y 7,052,921.97 3.21
121 002273 K ARG 6,962,068.04 3.17
122 300422 R} 6,789,864.64 3.09
123 300639 I A 6,779,035.55 3.09
124 601890 Y2 A 6,762,000.00 3.08
125 600367 AN-EY, 35 6,758,351.00 3.08
126 603717 Rk A 6,654,272.22 3.03
127 002343 AR 6,606,800.00 3.01
128 300576 HRIBOL 6,598,500.00 3.01
129 601929 T PAL 6,585,000.00 3.00
130 000400 VR4S 6,547,365.21 2.98
131 600376 IRy 6,532,532.00 2.98
132 300297 W A 6,466,544.00 2.95
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133 000811 W& VKE 6,462,727.50 2.94
134 603078 LA Y 6,324,800.00 2.88
135 002593 H 4 6,285,810.00 2.86
136 300090 RSN S 6,211,278.00 2.83
137 603728 R L 6,168,878.97 2.81
138 300315 iR 6,122,000.00 2.79
139 000404 TS R4 6,030,387.00 2.75
140 300030 BH 37 7 5,956,222.00 2.71
141 600115 KIThr 5,954,000.00 2.71
142 000429 EimiE A 5,949,000.00 2.71
143 002406 LR A%5)) 5,938,918.00 2.71
144 002832 E=E P 5,919,893.33 2.70
145 601788 KRS 5,891,000.00 2.68
146 603385 BIL Tt 5,866,522.50 2.67
147 300440 BIERHY 5,857,373.00 2.67
148 603203 Pty 5,714,988.00 2.60
149 601390 o gk 5,610,000.00 2.56
150 300310 FEBLIRIERTS 5,592,576.00 2.55
151 600570 TH A T 5,590,296.95 2.55
152 002596 T P B VR 5,587,361.00 2.55
153 603708 KM 5,553,760.48 2.53
154 300229 R I 5,532,000.00 2.52
155 601988 Hh [E AT 5,475,000.00 2.49
156 300651 K 7% NE] 5,474,273.00 2.49
157 300581 JRMEAT 5,451,826.00 2.48
158 600988 TR 4 5,417,022.00 2.47
159 000898 BN Ay 5,208,475.00 2.37
160 601021 HFHATT 5,192,997.00 2.37
161 600855 PR A U 5,152,300.00 235
162 600546 LA [ e 5,108,500.00 233
163 300588 B3R5 B 5,096,000.00 2.32
164 600125 B 5,083,000.00 2.32
165 002866 fE 2R 5,054,906.20 2.30
166 000822 L 2R AL 5,008,848.28 2.28
167 300638 R 4,951,464.00 2.26
168 603444 i LU 4,926,946.00 2.24
169 002053 =R 4,851,910.00 221
170 600150 Hh [ A 4,832,000.00 2.20
171 603826 R 4,802,199.01 2.19
172 002826 Sy W2 4,725,000.00 2.15
173 600057 G5 By 4,670,522.40 2.13
174 002758 ESS il =y ) 4,669,848.39 2.13
175 000905 JZ T THESS 4,660,700.00 2.12
176 002497 MLk AR 4,612,000.00 2.10
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177 300648 BBy 4,600,600.00 2.10
178 600362 MNE N 4,571,486.90 2.08
179 600259 I RA 4,566,700.00 2.08
180 300436 ] 4,557,343.20 2.08
181 300620 HCPERME 4,510,519.98 2.06
182 002314 LR I 4,500,000.00 2.05
183 600061 ESE &7 I 4,500,000.00 2.05
184 300400 Fhin ety 4,461,952.04 2.03
185 603955 PN EE 4,435,049.50 2.02

FE: ARG IR S RAT e QAT AN e LA I, AN B AT S .

7.4.2 RS S RIS F A 2% 20 44 BRI 4
SR NRoC

BRI 4
¥ Ji ZEARHS JBE S A R ENE N S R FEIHE LA
(%)
1 300137 SE AR 98,193,683.92 44.74
2 600581 J\—HW 8k 96,243,374.82 43.85
3 600760 RS 73,839,101.80 33.64
4 000625 ISCSAE 47,923,992.62 21.84
5 300033 [F] 46 34,686,963.54 15.80
6 601718 Brtedl [ 33,557,209.62 15.29
7 300370 RN 31,709,840.00 14.45
8 603778 sz 5 b AR 31,022,256.08 14.13
9 002233 B4R ] 30,784,280.27 14.03
10 300157 (EESYE 29,025,905.00 13.22
11 000540 R 4l 26,222,206.04 11.95
12 600010 AL 4y 23,305,864.00 10.62
13 600390 hABA 22,444,578.10 10.23
14 002446 RS 22,120,461.21 10.08
15 002282 R TR 21,496,148.00 9.79
16 600185 % ) Ho = 21,492,285.33 9.79
17 600685 R 55 20,142,523.56 9.18
18 300446 SR 20,004,312.11 9.11
19 002158 DUETREHL 19,593,890.39 8.93
20 600684 BRVT S 19,048,267.54 8.68
21 600170 kg T 18,677,000.00 8.51
22 300113 JiE P9 Ao 17,315,855.75 7.89
23 600489 R 17,271,246.00 7.87
24 000063 N TR 17,160,644.00 7.82
25 300577 FHIE A7 17,033,491.13 7.76
26 601668 Hh [ AR 16,761,000.00 7.64
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000666 LAYl 16,572,117.71 7.55
000605 DI A 16,250,000.00 7.40
000983 [P SEEN 15,913,035.12 7.25
300613 I 15,730,735.00 7.17
600138 T ik 15,487,647.34 7.06
000002 71 FhA 15,337,001.00 6.99
601688 RS 14,874,286.00 6.78
600583 HEh TR 13,776,127.31 6.28
600240 LN A7 ¥N 13,663,566.00 6.23
601880 KiEHs 13,145,294.00 5.99
000426 POLA 13,102,691.67 5.97
601766 [ 13,035,166.50 5.94
600328 2L IR 12,890,544.00 5.87
000089 WHINL 12,863,658.00 5.86
002858 IR 12,417,900.00 5.66
300439 LAY 12,364,435.18 5.63
600109 [ 4iF 5 11,858,853.50 5.40
000709 TN Ay 11,658,000.00 5.31
300049 A B Ay 11,538,731.34 5.26
600266 Jb 11,440,527.00 521
600028 A AL 11,269,000.00 5.13
002088 T RE 11,247,396.30 5.12
600887 Gasl)ivgriy 11,069,282.11 5.04
300339 T A A 10,946,634.75 4.99
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