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MBRKSE, REAZME. B #ib B EHES LA R,

A% 4 1) J i T N 0o T L SRS B 9 T R S s T MR AT (K i A
U RS 7 A (R RT REAR S o AT PR3 BT I A0 FEE R R, AT PRI 46 2 P B A 0[] 288 IR 45
RIIRE . TNER BT R, RIS ASE SRR iR, 4563480 Hrig H 4 m T HEAHE
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7.4.13.2 {5 KK

15 RS /e 53k G AE AL 5y i AR T R A o0 TR IBAT & 4504, BUE S S I PHIES R 2 AT At

HY) . ARSI BIIA RS, P EEE ST IR G AR XU -

AR HE < ) B BENAEAZ 5 BN A2 5 0 T BB IR OLEAT T 78 0 B PR AL o A B I ERAT A7 3017
AEA B G PR EAT P EEAT IR G IR AR, SEATAZHEXRIE A KBS A E K. RIESIER S T
BEAT (752 55 B4 LA o B RS 0 45 A PR DA A 1) S8 5 % 7 58 BRAIEZ AS WSO B, 35 249 UK AT
REVEAR /N AEARAT ) [F) MV 17 35 R4 52 5 BT S0 58 Gy on T HEAT 15 FA VEAk xR 27 38 #1107 20 AT PR ) DA
A I AH L A5 Y PRURS o

AT N FEGE TN T E RS E B, I 5 5% 5 E & S0P Ah R I HE 2 R AT
NS RS, BT - B e B Lo B80S AR . T 2017 4F 12 H 31 H, AREESARFEA S H G
77(2016 4 12 A 31 H: AEREARFFAEHEGH).

7.4.13.3 WBHHE XK

TN XU e 45 FE S 7 AT 5 SRl ST SR I LS5 I8 21 B8 < A R K KU o AR 5 R B PR X
—J7 TR [ TR S 80 N TR TR m] R (R 8, 50— 7 THI ok B T4 R Tk
FRIE 52 T 3 AN IR T 715 A P R E PR ¥ R 45 9% 4 v i Gk A2 17 37 LR LR 20 sh 5 00 LA & PR 47
He AE

Bt oxof S A B[R] 5 <5 KR B RS, AR 2 < PR R < B N A ) ) A < 1Y HR D R[] 7 L R 47 77 5
WA PR TR, PRSI B AL S AT BLE ST 5 AHVLHAC . AR 5 i i 5 B NAE
e a Rt 7 BB K, LA SO0 T IR RS AR T S, R R I e [l A
PRI TEN AR, A R B S R AR 23

T 2017 4F 12 H 31 H, AFEE FrRIH I 45 e R 76 1 & 220 5E 21 H 08— H LN HAG
J2 ATV [R]H pf A EL (BI A B B ) T [ 2 351 L AN TR, TR T AR 0 B A R A7 L) 5 2 2139

e E,

7.4.13.3.1 MEHARTESH AR = IR R
KRB IR PN R G M R rh A 4 B (A TP SE R UE S B IR S aa MR A B M) B (A
TFSAETF RIS 4 08 3 G i s Ve R A B2 ) (1 2017 4F 10 A 1 H AR A7) S92 i) Bkt A3k
G VIR AR KR AT R B, @ S RS A R D A G (M A R R R TR
38 52 SRS Py % o5t e B 051 A B 2045 7 S ] P 2R IR 0 (02 A FE bR S5 T B A b A TR 452 1) s 0 A
53 HT -
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ARFEEIB T FK A FRAT BIESF T A B L G 07 E ) 10%, HAE G5 A S G2
AR IR RFFA — A AT FIEE A I 2R TR 1) 10%. Ak e Ak &
3 8 NS B R AR G e 3R AR — X BT A R RAT TS R AR 1% BT A R
IR 15%, ARG 5 MARE SRR GE HNE K SRR A a1 E — K B AR KITH
FIURIEBCE, AR A F] AT IE B 30%.
EHTFRIESRBIFEIE IR R 5 AL 5y, #8002 Bl B I 32 IR AN RE B ik T L 2 W
BT 7.4.120 BEAb, AR I 32 Y (A0 Sk B 5 AU AN BT e RO A ERE R, B R—
FAS L FE B A ORI A SUME . ARG S BBT TR a2 PR B 1 i (A T AN
BRI 15%. ARG G BHNEE H G A3 i 7 TR B Al 2B B ) Al 22 3L
IMEREAT B H VPO S I, B ORAE E AR DA A9 BE (] R AR 7 A A H R A28 7 1) ) A2 B
fH.

IR, Ak Gk & BN & B B8 W22 5 K 2 H 52 50 TR, i 5iE
JFINIS 52 53 %6 T (KM 5 AR DL A BE T RATAT KPS AT 6 B (R UM & 57 A I E N B, DL
XA RV R AZ 5y %k 7 STt A8 5 90 P58 A B R AT 50 285 U S50 Tt A B A I S8 [ A2 5 [ 3
PR FIAE Ty % T AR oAb, AR T 4 (10 BR8N ST 7 308 [ D A2 ) o 4 ot B 1 . AR o 41
oot P 58 O 5 A SR K5 R I 9 vt ) AU IR B0 5 A EL AR 5l LURF R B 417 3 2 SR TS A2
W IS AFERUETR B 7 i S b BEIE M 20 58 I HAth 24RO 58 S0t FOT Reall [ml W 52 By i, v 4%
ST I 0 B B R Ak R 20 B BB B RS — B

LRE LR & TR AR AR FR A ML 45 2R K sl P XSS o B T S, AL A ANl o 30 A A 3l
PENG B0 R4

2

7.4.13.4 TR
1732 XU A2 F6 35 4 T 5 4t T L K02 e (8 BRA SR B3 1 IR T Ae T 3 45 28 i TR R (R AR ST
R AEBEEN R, LGRS . A U AL A A SRR o

7.4.13.4.1 FIRRE

R 2 JRURGE A i < T R 2 SO (B BRI <V 2 T 3 R 3R AR sl i R A e sl A XU o ) R At
G TR B8 T TR 2 LTI S BN RME T R, Hr iR s R A G i R R T I
AN S S ] 235 SRR A T 7 01 2 EE 7 i IR RS T AR SR B B YA 5 e ) XIS o

AN < 10 2 < BN S RS AR < T i PR R AR P sk AT M, R B A S A
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E 22 X AL LR & RUE S 58 k< 2017 SR AR

R Rr ol w ] R YR v = e

AT SR SRS R 73 il Bt A

AR, PIEAR G R EE w3 e

&
FUEAEARARERE EASL TR A AR . AT G5 M SR BB 537 E BT AR S5 A

& FHRIEESE.

7.4.13.4.1.1 T2 R i 1

Bpr: NRMG
AR
2017412 A 31 14 1-5 4¢ 5% E AitE At
H
e
HUTIEER 23,173,704.89 - 23,173,704.89
= O 1,150,463.32 4 1,150,463.32
7 H ORIE 104,429.59 -4 104,429.59
N e 254,410,647.6
T oA - 254,410,647.68 o
MIRIEFR 5 H K - 263,560.75  263,560.75
MCF] R - 5,243.59 5,243.59
UL HR DA R 500.00 89,200.40 89,700.40
Bre Rt 24,429,097.80) 254,768,652.42| 279,197,750.2
2
Uik
NATFEE T - 59,000.26 59,000.26
ATz [|] 3K - 281,087.67| 281,087.67,
MAHE BN FR M - 354,001.43  354,001.43
NATAZE 5 3 - 514,604.89  514,604.89
oAt 471 £5 - 100,319.35  100,319.35
UikGigsean - 1,309,013.60 1,309,013.60
R R AU BE B 24,429,097.80 253,459,638.82| 277,888,736.6
2
FEER
2016 % 12 A 31 14EPA 1-5 4 5 E P &1t
H
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[ 22 X AL LR A R UE SR 4

BWIHL4 2017 FEEFR

%
HRATA7K 31,616,142.36 - - 1 31,616,142.36
i S 263,937.85 - - 4 263,937.85
1 HARIES 59,943.02 - - - 59,943.02
. e 169,501,142.0
B R et - 4 169,501,142.03 3
MRCIEFRTE K - - 2,762,497.48 2,762,497.48
SRR - - 6,573.64 6,573.64
AL HR D R - - 29,119.44 29,119.44
W 31,940,023.23 - 172,299,332.59 204,239,355.8
2

Uik
AT e [R] 3K - 4 131,498.22 131,498.22
MATHE BN FR M - 41 262,119.66 262,119.66
NATFEE T - 4 43,686.63 43,686.63
NATAE 5 % - 4 221,216.52 221,216.52
oAt A7 £5 - 41 60,203.28 60,203.28
UikiigsSan - - 718,724.31  718,724.31]
) 22 S0 sk 31,940,023.23 203,520,631.5

- 4 171,580,608.28

1

T R FR AT G KA I, %A 20 0E A 3 R A B 23] H 2,

BTN,

7.4.13.4.1.2 FZR X6 R A T
T 2017 £ 12 A 31 H, AREERFFAZHMMHRIFHE (2016 4F 12 A 31 H: [FH), FHkLidizmf=x
AR BT A B 4 0P 1HE JC B RS2 (2016 4 12 A 31 H: ).

7.4.13.4.2 AMC A

BN RS A2 Fi5 < it R 28 S0 (i BOR SR B e 2 DR AN R A i A A e sl i ARG . A <
HITA B St AN R T i, BRI TS B R AN XU -

7.4.13.4.3 FABM R
LA A A% DRURSE A 41 5 < P R < L 19 22 S HHE BORKR B eIt e DR R i 3 A SR AN R LASH

(I S A% DR R AR Bl T A AR B RS, o AN 4 2 PR BT T-IES7 58 5 P b iy BUARAT 18] R L T 3252 5

B SR AN G55 BT 0 5 A s USRI T BN RAT AR B S 2B 1 DLBRF PR S I 2,
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AT REARYR T UL T 37 BEAR B BN K2

ARG IR S B ENE B H S, RACH LR RS, @ E s
DriG UL BRI 3 AT, S EUETR I AT G 00, MU B I B R AL S A R R e s TR MR
HIE T B e B, IEFEAT B 3 B R 20 Yo Bl R B ab M AT H . AR e RS T B E
LSS T EORA B ALAL, SRR BUECE . BTG REATBIE, SREBIR Al fE kL
R 37 IR o

7 3 0 o A3 R AL 10 0 RSO AR AR LA A A% DU, o A e < B 52 W R0 W LB o i e B Y
60%-95%; fiZF. M. BUE. 517 SCRFUESF BL AR EZ AN E i [ IE M 2 Fo vk < 35008 1) LA < il
TR IS T 5%-40%. AN, AT AHE 68 BENEE HORASE G T A IE TR0 RS St 4%
SE W12 H 2 g BIVEN BT G BE B, AL VaR(Value at Risk) AR 45 kIl ot A 5 <5 i i e v
FEANAS XURE, BB AT FE 0T UG EAT PR EZ AN 1] o

7.4.13.4.3.1 HAhfrk X0
SEieasr. NRMT

ZN PN EER
2017 £ 12 A 31 H 2016 4 12 A 31 H
iH
7 3L & o I 4 P
N R E NI
A LB (%) LB (%)
254,410,647
T oM E s — BEE % 91.55 | 169,501,142.03 83.28
68
T oM E MR — e HE - - - -
T oA — & m ik
7
A G bt 7= — BUIEF B2 - - - -
254,410,647
it 91.55 | 169,501,142.03 83.28
.68

7.4.13.4.3.2 FABMHE RS B BURME ST
T By iR 300 FrHAh LA T 7 R
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RBE = GUR H AR 5 E K
o CRA: ARTTIo)
FH 2R A2 B ) A2 2y PN IE N AR
Zaxil)
20174£ 12 31 H 2016 4£ 12 1 31 H
IR 300 FEAL T 5% 39Ny 17,075,299.99 39/n%y 11,909,765.58
IR 300 FEEC T FE 5% J/# 17,075,299.99 J/# 11,909,765.58

7.4.14 B BT EBA ST STHRE TR E U R H AR EHR
1) AnhE

(a) il THASSMETH R
NRAMETHREIRITERR I, B A SSOHME T A 5 B 2 SR NPT & R A

JERRIE -

R MRS B TEER 1T3 BRI
SRR BRER — R U B M OG5 7 B 0 5 BB BRI AT LR 1 A
=R MRB B AN ] IS A E

(b) FFE:H LA BT R R TR

(i) &ExEmTRARME

12017 4 12 H 31 H, AIEEFRA K LLA oM E v BRSNS s f el 5t o s T
R IRIRE 223,768,348.03 JT, J& T 5 2 IRIIARFUN 30,642,299.65 Ju, ToJE T58 =Rk

AH(2016 4F 12 H 31 H: #—/Zk 154,125,846.53 7T, %5 )21k 15,375,295.50 7, 5 =J21K).

(i) 2 Fe M E T = IR K AR 5

X UESRAE 5 B LRI BCR A GR, A L RS R 52 5 AN R (B B R A5 I PRI 58 5 A
R BUR TARRIFRATERG O, RIS A S THEM 0 2585 R IR H IR 28 5 ANEER 18] &
BB 0 IR R AR R SR AN B3 1) A SEME AN — SR FFEAREE A 1A B R A DU 5 i A DX
TR RMERIRRRER, e M RBEEMGITR A& SCIHEN IR 2 R =R IR

(iii) 25 =20 o (E R B A AL 5l 530

o
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(©) ARFFEERI LA St E TR it TR
T 2017 5 12 A 31 H, ARG RFFAA AR LA e (BT SRt B (2016 4F 12 H 31 H:

[7])

(d) B Fe iR efl TR
ANBLZ SO BT B A < il B M A 2 AL HE ISGEOUR FoAt <R f e, KT B S A fe i
TEMAZER A

(2) H4MEFL

RV BEE . EFF% LT 2016 45 12 H 21 B (K 8[2016]140 5 (T B Sl 551
PR A B IR S SE I E B BRI A KE, BHE s E R R A R E R AT
LB i E A E BB .

L‘i

MRS . EZ B )R T 2017 4F 6 H 30 HAA I Fi[2017]56 5 (KT B & i E AL
ARIEEGEED WRUE, BESWE N E GE i i R AR R ER STy, B R
GBI, I 3% RIS RGN AL . X BE - (e 2018 4 1 H 1 H iz & AR ok AR
EBNBAT N, REOIEEBK, A% CHBERR, CHBEMZEE ™ mEHALLEH
7 B BEAB A0 038 A R

AN, WEGE. ERFL S mT 2017 4 12 H 25 H A I FL[2017]90 5 (TN E 37~
HE Y
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=

BEAT BRI SE G A BB R R0 ) X BUE P B BN E 2018 4 1 H 1 Hgia & B8 7™ i
AR SS R A R < R o e L 55 (1 8 B A R AL RLE

IRBBCR X A FE 4 2017 4 12 H 31 H BV S5 RIUFT 2017 555 48 i R TC 20
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8 BEAGHRE
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J¥'5 i H & S BT (%)

1 ETE A 254,410,647.68 91.12

Hodpe SR 254,410,647.68 91.12

2 BReB®n - .

3 ] AT 7 43 % - -

Hrpr: fiids - -

BRI RFUESR - -

4 PRI Ly - -

5 SRbATAE A - -

6 SN IR 4 % - -
o ST R ) SN

15 St ' .

7 ?Eﬁﬁﬁﬂu%ﬁ%ﬁ{ﬁé\ 24,324,168.21 8.71

it
8 Hoph % 101 5% 7 462,934.33 0.17
9 it 279,197,750.22 100.00

8.2 BIREBAT A RMBERTAS

SEERAL: AR

o B4 BT P {E L A
R eS| VANl
(%)
ARG RS H, 3,292,160.00 1.18
B | KWk . ]
C BN 154,540,162.48 55.61
5 HL 7. #8770 BV SOKA
BER, 279,182.20 0.10
E | &% ; ]
Foo SR 6,060,000.00 2.18
G | B, HERIEOL 17.942.76 0.01
H {15 A YOk . -
| F R BAERME B EORR
b 34,112.55 0.01
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I | Rl 51,427,002.00 1851
Ko | ittt 30,003,221.20 10.80
L R GG T 25 AR 55 . .
M Bl FEANE AR SS . .
N | AR SRR A LB L 92.323.20 001
0 J& RRSS  ABEAN AR AR 55 . .
P BE . _
Q PAERRE 2 TAE . .
R | XXt HEMERL 8,724,541.29 3.14
S ZRE - -

&t 254,410,647.68 91.55

8.3 MR A SAMME L E S H = E LL B K /NHERF B BT A B R 3 4

SHERAL: ANRMT

5 4 T
ey | REA JIE S5 A4 R HE (k) AVIRIKIE
1B EE A1 (%)
1 601318 RS 369,900 25,885,602.00 9.32
2 300357 TR 457,200 22,498,812.00 8.10
3 601600 i E R 3,000,000 20,010,000.00 7.20
4 002008 KB 388,500 19,191,900.00 6.91
5 601601 R R 420,000 17,396,400.00 6.26
6 000725 HARTT A 2,800,000 16,212,000.00 5.83
7 600887 BRI A 500,000 16,095,000.00 5.79
8 000333 M EEH] 280,000 15,520,400.00 5.59
9 600622 HRFZEE 653,880 11,750,223.60 4.23
10 002050 e 603,700 11,071,858.00 3.98
11 002475 ATV EA 400,000 9,376,000.00 3.37
12 002739 PapryiN-2 189,953 8,724,541.29 3.14
13 600030 HEIESR 450,000 8,145,000.00 2.93
14 600438 JH B 600,000 7,266,000.00 2.61
15 600048 FRF b= 500,000 7,075,000.00 2.55
16 000002 JikkA 200,000 6,212,000.00 2.24
17 601933 TR ERE T 600,000 6,060,000.00 2.18
18 002583 HFRET 315,800 5,845,458.00 2.10
19 000537 JTFRE 388,880 4,965,997.60 1.79
20 600060 WS A% 300,000 4,506,000.00 1.62
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21 600183 A a B 200,000 3,452,000.00 1.24
22 000998 B 1 =kt 128,000 3,292,160.00 1.18
23 002821 LT 21,718 1,299,822.30 0.47
24 002859 R 16,665 563,277.00 0.20
25 300713 o] Kty 7,008 524,688.96 0.19
26 002892 IR 11,000 353,760.00 0.13
27 002860 IR 7,980 317,524.20 0.11
28 600025 tEREK 49,630 263,039.00 0.09
29 002920 1 B8 7 4,569 178,784.97 0.06
30 300735 HaL R 3,764 54,163.96 0.02
31 002915 TSR A 1,085 38,181.15 0.01
32 603477 PR A 1,955 37,027.70 0.01
33 300730 BHaIME B 821 34,112.55 0.01
34 300664 S 8 2R LR 3,640 32,323.20 0.01
35 002919 4 AR 821 28,948.46 0.01
36 002922 IR 1,245 22,248.15 0.01
37 603161 Bheds i 1,239 20,753.25 0.01
38 603283 FENG I 1 1,349 19,614.46 0.01
39 603329 i A 1,182 17,942.76 0.01
40 002923 Ty 954 16,227.54 0.01
41 603080 HrEE KB 1,187 16,143.20 0.01
42 300684 HaRHS 827 11,528.38 0.00
43 603655 BT AL 880 8,184.00 0.00

8.4 MEMABEB R ASGHE AR
8.4.1 RiHTN S H IR B H 2% BRAT 20 44 IR A 40
SRS AR

o IR 4 BT A
5 Ji AR Je ZE A4 R AIA RIS
Eepl (%)

1 600030 S IES: 30,028,193.00 14.75
2 601600 Hh R, 27,811,396.00 13.67
3 000983 P8 LR 27,753,568.10 13.64
4 601688 HEFRUE SR 24,867,767.74 12.22
5 002415 T AR 24,506,683.53 12.04
6 002008 KGO 22,554,480.00 11.08
7 000725 HRJT A 21,251,233.00 10.44
8 601318 S22 21,002,965.56 10.32
9 002273 KA 20,830,435.31 10.24
10 600546 LA ] B 20,513,482.89 10.08
11 601933 KR T 20,396,543.00 10.02
12 601601 R EDR AR 20,265,158.96 9.96
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600489 HEE e 19,824,608.04 9.74
601111 Hh ] [ it 19,083,524.00 9.38
600547 R4 18,454,120.65 9.07
601699 i 7SN 18,125,438.14 8.91
600348 FH SR R 16,146,665.51 7.93
600438 T8 U A 16,085,514.00 7.90
002475 SR 2 15,966,284.00 7.85
601186 [k 15,400,477.29 7.57
000333 F A 14,978,974.00 7.36
600887 FRRIRE A7 14,287,431.99 7.02
600266 Jb ke 13,654,966.52 6.71
600622 HRFEE 13,191,618.32 6.48
601336 BRI 12,162,112.00 5.98
601668 Hh g 11,969,228.00 5.88
600110 Ry 11,894,468.99 5.84
002128 # R 11,666,085.00 5.73
000807 =R 11,062,295.20 5.44
600702 Er Y 10,928,484.00 5.37
002050 —Ae 10,502,569.00 5.16
002739 JIiE 10,073,358.71 4.95
601939 T 10,022,779.00 4.92
600276 TE 5 125 24 9,858,243.14 4.84
300357 TR 9,827,812.00 4.83
002024 73T 5y W 9,681,381.75 4.76
600643 % M 9,227,588.59 453
002365 k2l 8,603,664.81 4.23
600827 A 8,461,954.88 4.16
300119 Kt A= 8,341,278.38 4.10
000852 ALk 8,013,394.54 3.94
000537 TR E 7,720,301.00 3.79
300073 YR 7,586,908.00 3.73
601288 FAMVARST 7,440,000.00 3.66
601992 B4 ] 7,416,883.17 3.64
600115 RITH S 7,319,810.00 3.60
600585 HFIZEIK Y 7,204,000.00 3.54
600240 el B 7,195,389.00 3.54
600522 HOREHE 6,785,323.00 3.33
002583 HFRET 6,545,516.00 3.22
600029 R 6,541,459.48 3.21
000002 JikLA 6,356,084.00 3.12
600048 TR A Hh = 6,058,828.00 2.98
600583 T TRE 5,545,649.61 2.72
002773 RESLZGL 5,282,221.40 2.60
601808 HHE I 5,140,782.00 2.53
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57 600871 VERA]:Yil 5,094,731.00 2.50
58 600456 FEREA 4,978,390.00 2.45
59 600060 S AR 4,506,192.00 2.21
60 600038 TR 4,445,171.00 2.18
61 600188 Earaip o4 4,319,895.00 2.12
62 600487 FIEGHL 4,288,470.00 2.11
63 002463 LA 4,218,960.00 2.07
64 002518 Btk 4,077,207.64 2.00

T SRAEPHLRNREC S RECRN R LA R A, AFHEHR S % .

8.4.2 RITEH W VIR & B 1$#{E 2% BiAT 20 4 KIS 4E
GRS AR

o IR 4 BT A
¥ Ji SR AR JIE B A4 R ZN R e
Eepl (%)

1 002415 U BE AR, 34,731,243.69 17.07
2 000983 [igiIpCAzEl 26,955,413.00 13.24
3 601688 HEFRIETF 25,609,056.78 12.58
4 000568 PN EE 24,481,835.00 12.03
5 600030 S IES: 22,404,751.00 11.01
6 601111 Hh ] [ i 18,979,940.00 9.33
7 002273 IKEm G H 18,234,963.32 8.96
8 600489 i ER 17,886,055.42 8.79
9 600546 LA ] B 17,623,219.32 8.66
10 600519 DVMERE 16,512,103.00 8.11
11 600547 R4 16,207,504.17 7.96
12 601933 TR T 15,944,479.00 7.83
13 601699 S Ns 14 15,367,189.80 7.55
14 601336 Fre Rk 15,213,078.00 7.47
15 601186 H ] Bk 15,127,478.24 7.43
16 600276 1E 5 125 24 13,987,864.01 6.87
17 600348 FH SR SR 13,575,723.79 6.67
18 600266 Bl negc 13,567,072.03 6.67
19 600110 AR 13,247,084.00 6.51
20 600750 LR 25k 12,084,051.82 5.94
21 601668 Hh [ 11,872,000.00 5.83
22 600240 el B 11,768,193.75 5.78
23 600827 A 11,433,921.11 5.62
24 002128 [N A4 10,449,636.99 5.13
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