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N e 138,537,595, 138,537,595.7
TR -
74 4
IVEL&AIDSS 1 2,260.02 2,260.02
IS ER R 1 5,176.98 5,176.98
HAh %= - -
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138,545,032.| 149,010,160.2
HrE Tt 10,465,127.54 i i
74 8
1 £5t
AT B [A] 3% - - 4 920,199.23]  920,199.23
AT FE N F T - - 4 179,081.24/  179,081.24
MNATHEE B - - 4 29,846.88 29,846.88
MNATAE 5 % H - - 1 253,556.78  253,556.78
oA A7 435 - - 1 71,847.35 71,847.35
Uiri¥sNay - - 11,454,531.48 1,454,531.48
137,090,501.| 147,555,628.8
R R EBURE BRI | 10,465,127.54 i 1
26 0
LEER
2006 E 12 A 31| 3MHALA BAMAZELE] 1ESHE 54D E AR &t
H
e
FRATAE 2K 12,474,586.49 - - 412,474,586.49
= DR 1,217,868.29 - - 4 1,217,868.29
17 ORAIE 4 73,744.35 i, . 1 7374435
N o 137,527,192, 137,527,192.6
T o e B - - -
69 9
MIBGIE T8 K - - 4 970,194.12]  970,194.12
IVELIPSS - - 1 3,838.14 3,838.14
ISR A R 497.02) - 1 20,802.71 21,299.73
o 138,522,027, 152,288,723.8
et 13,766,696.15 i -
66 1
1451
AT TBE [R] 5K - - 41 102,446.33  102,446.33
A PN Fi I - - 1 198,254.85  198,254.85
MNATHEE B - - 1 33,042.51 33,042.51
NATAZE 5 % H - - 1 682,338.19  682,338.19
HoAt A7 A5 . - 41 180,270.97  180,270.97
Uilii¥seny - - 41,196,352.85| 1,196,352.85
137,325,674 151,092,370.9
R R BURE B | 13,766,696.15 i i

81

6
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TE: R AARIE ST KA A OB, 158 A L A 2 08 E A H BEH H A
HHF LK,

6.4.13.4.1.2 FZ XS AT URAE 0 A
F 201746 30 H, RESRFELHERZFITE, R R R ARz T AR 1%
EP R VN2

6.4.13.4.2 FMC XS
AN AR A& 48 4l T 5L 2 SO (B B SR 3 = IR ANV R AR sl A AL D s S . A FE 4
MR 577 K i AN i, BRI TS 2 R AN XU

6.4.13.4.3 HALAHHE R

A DRI 2 18 5 < P R < T L) 2 SR A BRI < 0 2 PR e Tl I R SR ROV R BLAL
(T St e DR B2 Bl R AL IR Ry o AN 4 R BR B FUES5 58 5 BT L T BURAT IR Rk i 322 5
(IR SR, T T ) A A A% XU SR VR T B AMIE S R AT B B S 2B 1 DU R R S T s,
AT RE SRR THIE 27 17 3 BE AR I B (R 5«

ANHE B B P A B R A A i R b, SR« E LR Rg RS, JE R4
DA UL BOR I T, S5 G UEZF e T iR o0, i 5 e B R S MR kg ;s X B AMIES:
RIE P AT K BT, SFRAT A 2 5 B R 20 58 VO B R R A AT 8058 . AR IR S BN 2
WSS & RO, SR AnG BURCE . IR AL A TR, RSN ek A
RIS A% XS

AR FE G IR I BTG 1) 7 B AR AN A XU . ARG 3 BT 20 & rp R SR AR B8 LUy B 4 5 %
FEI) 70%-95%, fiFFHHEAN 0-30%, BUERTEAN 0-3%. Uhal, AEEE: 183 A\ 0 A4
FIrREA R A Do ia 45, € IS H 2 FhoE BT EN R G HT XIS 2 &, 4% VaR(Value at Risk)fi
o S SR S A s 4 TR (985 7 e IR, B T i b g IR A7 BB AT

6.4.13.4.3.1 FH AR #E X O
EHEAL NRTIT
TiH NP AR

30 k45 1



AR EEAR AR e T A TR A R SRR R A G 2017 SRR R,

2017 £ 6 30 H 2016 4F 12 A 31 H
i 4 R o B4
A foebrE FEIRHE L Al R
Bl (%) (%)
137,527,192.6
AT oy MR R — I SRR BT 138,537,595.74 93.89 . 91.02

137,527,192.6
ann 138,537,595.74 93.89 91.02
9

6.4.13.4.3.2 FARANHE XU IR BUBAE T
5854 BRI 300 T8 LASM K HeAth 1173728 B AR B A AR

X% P A e H 3 4 R P IE
e EE (Af. NRM A
HH 2 XU 25 & 1) AR 51 PN AR
AT
2017 %6 A 30 H 2016 12 A 31 H
1P 300 F8 480 EF 5% HAImZ) 880 HAINZ) 1,026
297K 300 F5 T B 5% kb2 880 b2 1,026

6.4.14 A B TEMBMIIHT 2 THRR T E N AR HARH IR

(1) HH{EH

FRAE MBS . KB5S B )R T 2016 4 12 F 21 HAMG I FL[20161140 5 (CORT-Biwhaeft  pity™
TFk 208 BN IRS SE BB B RN MURE: (1) Bxalpe &35 190 1 (2 200 S A R AR
i (5 [7] FFR B M A U B AS ] A ol (e B ), AMIEHSUE (LR (2)  AWBIANIIAEE G, 15
FE. B AR SR G E B SR 220, AR TRt skl ) WEMMIZEEREDE
AR AT, LB P A E B OV ER BN . EIRBORA 2016 42 5 A 1 HiEZHAT.

}

BeA, MRIEMEGE . EXRBSART 2017 41 H 6 HAAGRIMFL2017]2 5 (ST B& 7= M {E R
BURA R A TS &) f 2017 4E 6 A 30 HMAG I FL[2017]56 5 (T & 7 g ER A L
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AR EEAR AR e T A TR A R SRR R A G 2017 SRR R,

o7k, 1288 3%MMENCR BN ERL . W3

HREF R AR ERNEAT AN, EEHW ST
FEARTE 2018 5 1 H 1 HATiz & A2 R A s E

RIRAT A, REGOIGEBIN, A, OO ERIK, COVBEMRE ™ E B LU 341
RGBS OB I IR BB A I A AW 55 R R A A I U S5 RO AN B

BRI

(2) BRIG(EBIAL, A B TR H AL G0 75 B0 ] A At B 20

7.1 BIREETAEHIR

eEAL: NRMoT

N o 3 R BT PRI B
JF5 | WH &R Bl (%)

1 ETE 4 138,537,595.74 92.97

Hre JRE 138,537,595.74 92.97
2 ] 7 A i 4%

Hrr: fiigz

BE RIS

3 Dt ol kb gy
4 S RLATAE A
5 SEN IR 4 i %

Forre SR = R 1 SN GR  4

Rl
6 BATAE AN 10,426,882.42 7.00
7 At 25 T 5% 45,682.12 0.03
8 it 149,010,160.28 100.00

7.2 RERRETWDRHOBERRAS

RS | AT RS

~fefE Go

o 3 4 T v E L A5
(%)
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A YN NN O X 4 1,314,594.00 0.89
B PRI - -

il 38 b 83,214,341.59 56.40
D L. 0. R SOKAE P AR RO - -

SN 144,056.20 0.10
F fbR fE 27,338,664.40 18.53
G AT B g AHTBOL 132,312.10 0.09
H A A Ol - -
I 5 RAR . BAERE B AR M S 7,459,895.52 5.06
J SRl 6,970,764.90 4.72
K S Hiu =l 4,257,385.00 2.89
L FH BT 25 i 55k 6,431,891.84 436
M FHERF A ARSI 30,178.20 0.02
N AN v /AP g N =4 1,180,520.88 0.80
o) RS « ASFAI AR R 55 - -
P HE 26,313.00 0.02
Q PARMRES TAE - -
R A AR E R R 36,678.11 0.02
S e - -

it 138,537,595.74 93.89

7.3 BRI A SRMHE G E ST EHE BN BT R B R B 4
SEEAL: NRTTT

R S
Fe | REA J AR HE () A E
(EERIIEZS)

1 002640 P IR 645,140 13,709,225.00 9.29
2 002035 M I oy 432,654 10,470,226.80 7.10
3 002462 S 228,947 8,995,327.63 6.10
4 000651 ALk 178,900 7,365,313.00 4.99
5 300065 215 266,100 6,516,789.00 4.42
6 002027 Iy AL 467,434 6,431,891.84 4.36
7 300003 R ERST 229,783 5,080,502.13 3.44
8 600436 Fr AT 75,500 4,608,520.00 3.12
9 603368 M 25 24 78,277 4,481,358.25 3.04
10 002466 R4 82,269 4,471,320.15 3.03
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11 000002 JikEA 170,500 4,257,385.00 2.89
12 000333 M 97,299 4,187,748.96 2.84
13 300136 (EEiSGEE 101,300 4,054,026.00 2.75
14 600643 gy el 219,300 3,578,976.00 243
15 002175 RIT 2% 248,100 3,535,425.00 2.40
16 601601 Hh [ K fR 98,458 3,334,772.46 2.26
17 002509 RITHE 347,950 3,201,140.00 2.17
18 002475 ATV Ea 105,700 3,090,668.00 2.09
19 000538 =AY 31,934 2,997,005.90 2.03
20 002139 A 277,200 2,985,444.00 2.02
21 002354 RMURIR 137,840 2,963,560.00 2.01
22 600519 DivME S 6,200 2,925,470.00 1.98
23 600809 Ly 7 3 82,900 2,875,801.00 1.95
24 002050 —feR s 134,700 2,198,304.00 1.49
25 300230 TR Ay 126,400 2,090,656.00 1.42
26 600056 W[ R 2 78,063 2,025,734.85 1.37
27 002008 NG 50,900 1,763,176.00 1.19
28 002242 JUFH AR 83,100 1,634,577.00 1.11
29 002456 RKFEE 86,150 1,565,345.50 1.06
30 002384 RIIKEE 56,900 1,405,430.00 0.95
31 600702 e 52,100 1,386,381.00 0.94
32 000998 FEr =kt 59,700 1,314,594.00 0.89
33 000069 A A 117,348 1,180,520.88 0.80
34 300518 IR 5,800 657,140.00 0.45
35 002859 HEERHE 6,666 486,618.00 0.33
36 002860 AR 7,980 390,222.00 0.26
37 002101 IR 6,000 143,340.00 0.10
38 300583 FIEAED 1,582 82,200.72 0.06
39 300014 fe.45 48 e 4,249 77,119.35 0.05
40 603660 I INEHE 1,863 76,289.85 0.05
41 002880 T 998 75,548.60 0.05
42 002845 A ik 1,048 75,246.40 0.05
43 601021 FRNTT 2,232 75,062.16 0.05
44 300660 LI EH] 946 74,979.96 0.05
45 002848 T DUR 2,500 74,525.00 0.05
46 002872 REM 2 1,908 70,538.76 0.05
47 300627 AW T 1,498 69,806.80 0.05
48 002832 bt 825 1,158 63,771.06 0.04
49 300610 RAC AR 2,694 63,228.18 0.04
50 300600 Hin R A7 1,124 62,606.80 0.04
51 300641 EPH A 3,216 62,068.80 0.04
52 603638 ik 1,675 59,764.00 0.04
53 300602 KRk 1,254 59,301.66 0.04
54 300601 AN 2,109 59,178.54 0.04
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55 002831 R B 776 58,200.00 0.04
56 603628 TER Iy 2,581 57,556.30 0.04
57 002245 URES = 6,347 57,249.94 0.04
58 002839 KR WEAT 3,627 57,016.44 0.04
59 002847 AT 1,553 56,218.60 0.04
60 002869 S FHY 1,255 54,592.50 0.04
61 300630 L 1) 24 1,488 53,716.80 0.04
62 300611 AL 55 2,402 53,684.70 0.04
63 002846 BER Iy 1,492 51,921.60 0.04
64 002851 FHE KR 1,265 50,435.55 0.03
65 300616 ) i B 371 50,292.76 0.03
66 300596 )2z 2,319 49,997.64 0.03
67 002774 PUE 3,441 48,174.00 0.03
68 300657 SLE T 1,021 48,089.10 0.03
69 300588 FRSE(E 1,380 48,010.20 0.03
70 002840 B4 14y 1,814 46,202.58 0.03
71 300597 i OKIEAS 2,646 45,405.36 0.03
72 002849 JE R e 1,060 45,262.00 0.03
73 002824 R0 B Ay 1,816 45,036.80 0.03
74 300639 I A=) 1,046 44,894.32 0.03
75 002861 I @ 1,456 44.801.12 0.03
76 300625 =HEROG 1,337 43,853.60 0.03
77 300666 LHEHF 2,276 43,448.84 0.03
78 300633 CARAL i 2,324 43,272.88 0.03
79 300658 SEVT By 1,110 43,101.30 0.03
80 300591 R 3,116 42,689.20 0.03
81 002867 JARA 1,377 42,521.76 0.03
82 603888 B 1,290 41,783.10 0.03
83 603668 REFHE 2,821 41,581.54 0.03
84 002875 773 )L 1,158 41,514.30 0.03
85 002843 T 5 Ly 1,377 40,979.52 0.03
86 300593 W e 1,519 40,086.41 0.03
87 002866 & 2R 1,488 40,071.84 0.03
88 300558 DA Zgk 658 39,243.12 0.03
89 002856 EZ Wty 1,230 39,187.80 0.03
90 300622 R 1,280 38,950.40 0.03
9] 002842 FE ALY 932 38,118.80 0.03
92 300606 4 KB 1,228 38,080.28 0.03
93 300621 eV 1A 1,758 37,867.32 0.03
94 002865 BB By 1,246 36,881.60 0.02
95 300592 LI 1,583 36,678.11 0.02
96 300587 REM Ay 1,366 36,636.12 0.02
97 002838 T8 BBy 1,021 36,551.80 0.02
98 002863 A 1PN 2,249 36,343.84 0.02
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99 002877 HreaE 1,436 36,302.08 0.02
100 002868 aE A4 1,234 35,872.38 0.02
101 300609 MUY EE 1,037 35,537.99 0.02
102 603559 Hh i [ ik 1,349 35,195.41 0.02
103 300626 HEE Iy 1,208 35,140.72 0.02
104 002870 LBy 1,046 35,093.30 0.02
105 300620 HPERHE 986 34,095.88 0.02
106 300603 DASES N 1,034 33,894.52 0.02
107 603388 TCRIE Y 892 33,512.44 0.02
108 002811 V2% [ 1,368 33,488.64 0.02
109 300623 FEFET 497 33,398.40 0.02
110 300643 B 2,026 33,165.62 0.02
111 002850 BHEF] 364 33,047.56 0.02
112 300652 ik 966 30,863.70 0.02
113 300637 LR ) 1,313 30,619.16 0.02
114 300647 HEAT = 1,244 30,602.40 0.02
115 300635 B 22 By 949 30,178.20 0.02
116 300632 e By 1,237 29,811.70 0.02
117 300589 YL 1,189 29,201.84 0.02
118 300605 (ERZZEPSY 916 29,128.80 0.02
119 002855 FERFA 1,697 29,120.52 0.02
120 300586 EH 1,006 28,117.70 0.02
121 603658 2B A=) 650 28,015.00 0.02
122 300514 KARIE 1,024 27,535.36 0.02
123 300659 HZ{E R 776 27,175.52 0.02
124 300599 HESR R 1,498 26,514.60 0.02
125 603377 2R 5 I i 700 26,313.00 0.02
126 300655 v Fi 5 47 873 25,814.61 0.02
127 002879 KAk 1,313 23,660.26 0.02
128 002881 EHE R 989 22,608.54 0.02
129 603639 TR IR 402 21,354.24 0.01
130 002882 &P 2,966 18,389.20 0.01
131 300669 T Ay 841 14,650.22 0.01
132 300670 PN 1,259 13,760.87 0.01
133 300672 R 1,257 10,659.36 0.01
134 300671 BT 942 7,639.62 0.01
135 603777 K 20 742.60 0.00

7.4 REHABEREA G ERLRS)

7.4.1 RiFSEASHUE I VI S H 78 E 2%B0HET 20 4 HIBEE 4

EHEAL: NRMT

| 5 |

EEME

BEI

LS e DU

| SRmEe s |
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F= A L
(%)

1 000651 ALk 10,884,805.00 7.20
2 002027 Iy AT 8,624,280.84 5.71
3 000333 F M EH 8,317,437.18 5.50
4 002035 B Iy 8,033,442.27 5.32
5 601599 JEHE AL 7,416,621.08 491
6 002841 PRV A7y 7,346,596.53 4.86
7 002640 e plii] 7,079,785.26 4.69
8 603929 VAR AR 6,242,668.47 4.13
9 002775 SR AR 5,621,165.00 3.72
10 000418 INREG A 5,052,775.75 3.34
11 600809 L 7 39 5,032,418.00 3.33
12 603239 WAl @ 4,961,844.12 3.28
13 603008 Hilk1] 4,500,592.61 2.98
14 300194 22 2l 4,497,266.37 2.98
15 002043 REFE 4,478,695.50 2.96
16 600966 4Rk 4,474,105.25 2.96
17 603708 Fx 4,425,983.00 2.93
18 600132 R L 4,414,895.00 2.92
19 600373 HOCAE 4,409,850.00 2.92
20 002354 KRR IR 4,404,029.75 2.91
21 603179 BRIy 4,379,506.00 2.90
22 600887 PRI 3 4,375,744.60 2.90
23 300003 SR EST 4,322,154.59 2.86
24 002573 TER 4,301,245.48 2.85
25 000002 JiFEA 4,234,788.00 2.80
26 603368 MM = 24 4,198,786.60 2.78
27 601601 Hh [ K fR 4,135,601.90 2.74
28 300136 fEYEdE 4,090,136.06 2.71
29 002466 R4 4,063,156.00 2.69
30 002175 RIT M 2% 3,745,205.00 2.48
31 300415 % 3,738,072.32 2.47
32 600436 AT 3,737,181.00 2.47
33 002829 B FIA 3,692,967.00 2.44
34 002042 gy 3,692,019.40 2.44
35 601021 FERAE 3,567,391.72 2.36
36 603885 AL 3,521,362.72 2.33
37 300287 KHIE 3,513,607.38 2.33
38 300033 [ A6 15T 3,497,395.99 231
39 000538 “FEZ 3,467,890.00 2.30
40 000921 HERE 3,431,842.39 2.27
41 300570 NP 3,341,791.28 221
42 603036 LndE A 3,334,993.70 2.21
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43 002827 A R 3,260,980.14 2.16
44 300595 i B 3,133,702.00 2.07
45 600643 %M 3,076,005.00 2.04
46 300258 KR 3,049,264.38 2.02

TE: “CSEAEHT (BERABERRAT) | “SEHEH (SR RERRN") 3% R s & 4

CBAZ A SR LA i) 35, AFH B RE 5 3 -

7.4.2 RTHSEH SHUE HHVIE ST E 2%BET 20 4 KRR A4

SHRAL: NIRRT

o BT 4
T Ji AR JBE SR AR AHA RS S P HE L
(%)

1 002841 PRV L7y 7,511,331.71 4.97
2 601599 JEHE AL 6,891,334.03 4.56
3 300194 a2 2l 6,679,579.20 4.42
4 603898 U 3R% 6,661,439.62 4.41
5 002084 RS T 6,395,922.74 423
6 603239 WAl 6,216,339.10 4.11
7 603929 IR 5,858,905.90 3.88
8 300109 AR 5,753,275.34 3.81
9 002775 S Ak 5,612,290.09 3.71
10 000651 LR 5,209,789.90 3.45
11 002509 RITHE 5,197,175.08 3.44
12 600966 4Rk 5,117,154.24 3.39
13 000418 INREE A 4,955,135.90 3.28
14 603036 PGl 4,781,523.95 3.16
15 603008 il 4,736,630.23 3.13
16 002043 REFE 4,671,081.36 3.09
17 600132 R L 4,651,619.81 3.08
18 000858 TR 4,544.301.00 3.01
19 600887 BRI 3 4,363,535.54 2.89
20 603708 Fox 4,268,372.90 2.83
21 000333 A 4,210,533.00 2.79
22 600373 HOCAE 4,093,107.70 2.71
23 600529 L R 25 5% 4,059,149.24 2.69
24 600998 JUH 3,962,172.73 2.62
25 603179 IR Ay 3,915,460.08 2.59
26 300377 JAinpica 3,719,175.38 2.46
27 002332 L3 25 3,716,958.57 2.46
28 002573 TEHTAEE 3,683,248.71 2.44
29 002829 M TR 3,649,033.11 2.42
30 300287 KRG 3,628,357.78 2.40
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31 300415 % 3,626,958.80 2.40
32 002042 2y 3,477,451.86 2.30
33 000921 HERE 3,447,891.55 2.28
34 000980 AT S 3,444,997.15 2.28
35 603885 AL 3,444,596.20 2.28
36 002027 AN 3,380,240.07 2.24
37 601021 I 3,352,768.66 2.22
38 300033 Gkt 3,240,257.69 2.14
39 601111 Hh [ [ i 3,225,420.85 2.13
40 002827 g R 3,191,316.94 2.11
41 002311 g REE A 3,179,005.48 2.10
42 300581 RN 3,175,679.16 2.10
43 600332 oz 1l 3,155,316.04 2.09
44 603877 KT 5 3,082,354.96 2.04
45 603358 Hk BB 3,072,193.09 2.03
46 002069 BT 3,044,724.01 2.02
47 300258 KR 3,031,205.00 2.01
48 000596 et} 3,022,208.59 2.00
W “EANEH (EEFENBEERA) | BSE IR EEWE N % SESE AT 4 A

CRAZ AN TR LRSS B 35, B REMRAE 5 T .

7.4.3 TNBERRI A B 32 H B R N B4

EHEAL: NRMT

FNBEERRA (D) B

367,596,653.97

TSR (A B

378,056,442.00

e “SENEH (BERANBEERA) |

7.5 BRI EF D REBMEREAE
AIE G AR AR RFFAT 557

7.6 SARIZ A SO E G S B 3 L BIONER P R BT T A8 R A
AFE G AR AR RFFAT 557

7.7 BRI A SME G E ST HE BN TR B SCRAES R B R 4
AT G AR IR ARFFAT 5™ SCRAIESR
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7.8 WEHRE L RME HE ST FHE RS K/ MEF R LA SRR YA
RIS ARG RRFFA SR

7.9 BIARE A S E G S B EHE IR/ T HT T4 BUIE R 3 A
AFEGAMR R R FFABGLE

7.10 REBRAESE T IR 5 F L
7.10.1 R EIR AT BB BB AR Bk N 4 2 B 40

ARG WIRARFFA AR

7.1 R AR A ST B B U B3 5 E L i B
7111 REFIRAE GBI BRGNS A
AT AR AR AT [ G 52

7.12 BRHAEHREMHE

7.12.1 HR A AR T BT (B 44 UE SR (K AT E AR B O I A T 1 SL R, SRR
Gt AT —ENZBIATTFETT AT .

7.12.2 H5 U A AR G T R 44 IR S A HE R A TR ) A R S R

7.12.3 SR FoAd % TR 7 A R

Hfr: NRMIT
Fr FFR Sl
1 A PRIE 8 38,245.12
2 JSLYSCIE i Sk
3 JSZUS R
4 JSZYSCF IS, 2,260.02
5 JSZ AT FR K 5,176.98
6 oA SR
7 Fr 2
8 At
9 Hit 45,682.12

7.12.4 JRFFH KA T 5 BT AT # B 5t 55 PR 4
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AT AR IR AR R AT b T F B K w] 34 5%

7.12.5 FARAT 4 MR AR FETIE 2 FR 15 DU K i B

EHEAL: NRMT

TR | SV | R
e | MRS | RESH

N o | s
1 300065 A5 6,516,789.00 4.42 #t‘IJ$j<§

7.12.6 BRAERE R FEADSTFHR I
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