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7= AR MO S AR, ARSI i A5

(3) X AEE AR I ML BEF MU, B d AAT 5357 B Al A 7 2 < SRS IR AR AR 20%
HIAN NFTRBE . X 3k BT A W B B S LA, R BOIRAE 1A BLN(E 1A )R, Hi
SR PR8N BT RAT: FRBRIBRAE 1 AN H UER 14R(E 1)), Btk 50% T AR
IBTRAL FFROUIREE 1 EK, RN ATER. MEERA N LA RER, WEEE
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(4) B HBCEHZ 0. 1% B RSN ER AL Zy ETERL, KN BCEREAMEUB SR AE 53 ENTERL -

7.4.7 EEMEFHRERRE KA

7.4.7.1 4T
Bfr: NRTG
AIAR TAEER
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& SR
FoA A7
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B SCRRIESR - - -
Har - - -
Fof - - -
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ENY AR BE AT EE A 1]
s 2017 4 1 1 HZ 2017 4F 12p016 45 1 H 1 HE 2016 4 12
H31H H31H
S SR AT A 1,897,481,540.86 1,902,781,840.18
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7.4.7.16 A St ERSEE
hr: NRfg
ENEH A EE T L A
R
201741 A 1H £20174:12 931 H | 2016414 1 H %2016412 31 H
LGV ERl %™ 35,888,787.06 -5,183,874.73
—— SRR 35,891,287.06 -5,487,016.21
(UiEzEraiy -2,500.00 303,141.48
— AR - -
ol ks dris - -
—H Ak ) )

2 34 D3k 60 7T




B R W B R AN R S 2017 AEAE RS
2ATHET R
—— IR F B
3. At
&t 35,888,787.06 -5,183,874.73
7.4.7.17 HAfA
B ARt
i ENH AR FE AT B ]
20174E1H 1H 2017412 4 31H 20164F1H 1H £20164FE12 H31H

R < B ] BN 299,881.88 54,361.91]
SR BN 140,630.10 8,803.48
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i EN:Y AR EE T L A
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7.4.10 AHE#H K b E AT AR SRR 22 5

7.4.10.1 BERET R Z B ITTHATHRIRZ 5

Teo

7.4.10.2 RECTT N
741021 HE&EEHE

ph: ANRMIC
EN:H AR E AT B ]
A 20174E1H 1H E20174E12 | 20164F1H 1H %20164E12
H31H H31H
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FitERA A, %A, HitE A 08

HAEE B =B — H 2 3™ 1 X0.25%/ 44 R AL

7.4.10.3 5RERT7HEATHRAT R L i m I 5 (5 [BIW) 32 5
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AL o

A AR FE AT B ]
T H 20174E11H 22017481231 | 20164E1 1 H 22016412 31
H H
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SR 16 H SN S 0
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Ve ST BE AT/ HY A 5
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FAR R IR B 600 00 o B 45
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s
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&I 17.01 | 17.01 | 954.00 -
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4 R 2-28 1-05 . 00 20 20
- BT
60308 | HryE | 2017-1 | 2018-0 1,187. | 16,143 | 16,143
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NATFEE 9 - - 86,930.76 86,930.76
AT AE 5y 3 - - 1,152,968.57 | 1,152,968.57
oAt 47 f5% - - 147,629.92 147,629.92
ili=S7s - - 39,920,435.57 | 39,920,435.57
360,357,508.5 | 423,141,848.4
ARG 62,784,339.87 - 7 4

FREER
2016 4E 12 A 31 14EBH 1ZES4 | 54MDE N7 &t
H

®=
BATAE 8,602,652.12 - -| 8,602,652.12
GEEAT 4 1,217,395.96 - - 1,217,395.96
17 ORIIE 4 152,552.93 - - 152,552.93
, R 145,670,121.2 | 150,670,121.2
e L 5,000,000.00 - 6 6
AR 2575 Bk - - 235,906.00 235,906.00
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IR 117,843.67 117,843.67
AT R R 794.49 81,645.93 82,440.42
g 24 146,105,516.8 | 161,078,912.3
BBt 14,973,395.50 6 6
Wik
JREASTE [ K 180,532.68 180,532.68
A EE N % T 208,620.53 208,620.53
A FEE 2 34,770.12 34,770.12
NAFAE 5 B FH 724,606.19 724,606.19
ot 47 £ 180,129.32 180,129.32
ili=S7s 1,328,658.84 | 1,328,658.84
144,776,858.0 | 159,750,253.5
ARERUB SN 14,973,395.50 2 2

W RPFURONAEE ST = KA G RIRTANE, IR G 20008 IR 2 33 E f H 3R H 32
T LK,

7.4.13.4.1.2 FIZ R RIBURMS BT

T 2017 4 12 A 31 H, AEEKRFELHMAI#E01(2016 4 12 H 31 H: AEESFEHZ 5N
BTN FOMMAE 5 F R 7 B R ELE Dy 3.13%), BRI T R 3 AR Bt T A HE 4 B P2 il L R

=8

(2016 4 12 A 31 H: [[),

7.4.13.4.2 SNC R

AN R A 8 4 Rl T 1A Fo (B BRA SR I 40 1 (R ANV 26 3 1 e AR e sl R RV o AN 4 1) T
AR RAAGNR TN, B JoE RSN

7.4.13.4.3 FHAbHHE XK

FLARAN A AU 2 Fi 22 4 BT RE & T 5L A oM (B B SR IR 4 2t DT B T 3 R 2 AN R DA ) T
Wik BRI AR B A AR e XU o AN R B TUFRAC H A i 8 Gy eSS, B I 7 Fe At
A AR RV T HRANIESR AT A B B A& BB OLEURF R F IR s, 0T ek IR T UE 57 T 3 B A
BRI

AT G O HE B BENAE R A PR R A S RO AR, SR “E BTN SRR, JE IR A B
TR BER NI, GG UEZ s T oL, MU B B & LA SRR TRE ;I R AMIESR
SENEI T SOE BT, IR G A S R 20 T IR R A M AT R . AR R ST HE
G RIS AL, SRR BUPECE . BTG RATIBIE, REBIRIN AT RE R A
I A -

AN G 3B T P 2 A ) A B B EL A AN B UG o AN TE S 35 R A A v IR S 4T BB o 3 4 VB PR )
80%-95%, fRF I HE N 0-20%, BUIEHH AN 0-3%. A, AFEE IS B NS H X AR 4 AT
B UE AR SLit 1%, € HiE ] 2R e & 7 vk 3 4 T XU S &, 45 VaR(Value at Risk) g #x

SR AR 2 A THT I AR VE AEAN R URE, % B T 5 b T XSGt 47 PR B AT 43 1
44 j14L 60 7L



B RR R A5 5

SRR B G 2017 AEAE AR

7.4.13.4.3.1 HAfms XK 0

SRR NRTT

5 H

AHHK
2017412 A 31 H

LEER
20164 12 A 31 H

A RbrE

SR
HHE LA (%)

GRS TG

anfrE L 1 0%)

Aoy MR B —

397,171,803.70

93.86

145,670,121.26 91.19

AL oy P R 7 —
B dis

AL oy M R 7 —

Pt R

ATA R B — AL
UEFR B

FoAt

=a7n 397,171,803.70

93.86

145,670,121.26 91.19

7.4.13.4.3.2 FAhA#& XS B BURPE 2T

Bt | BRYAR 300 FEELLASM AN T 3728 B DR AN AR
R B SR H R G B Y
I —— SRS (RAL: ANRTTIIT)
AHIAK EAFER
A 2017 412 4 31 H 2016 4512 A 31 H

1. v G b v (A 7.4.1) E
F 5%

12 2,831 1% 1,024

2. WSt R (ME7.4.1) T

[% 5%

Nb% 2,831

/b 1,024

7.4.14 5 BT BT 2R R TR 2 U B R AR S

(1) ~fehrE

() R TAEXRMETERINE

NRMET B RIRIEK, BN A e E TR AT A 2 SR BT & A )2 T

HRE -

2 45 ji3k 60 7T
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BRIk MRS B G TR 11737 R 2 R B A
SRR BRES — R N AEL AT O 587 B £ B R BR) R U SR R A AE
=R MBS B AN AT I A AR

(b) RS LA SO A v B Bk TR

(i) F B R &R BN Rl

T 2017 £ 12 H 31 H, AEESFEHR LA R E vHE BSR40 a8 1 SRt 5t g T4
— R IR 397,023,295.50 7T, JETH ZZIRHIREA 148,508.20 6, @ T =R IRINAR
(2016 4F 12 A 31 H: %—J2IX 129,834,034.58 G, )=k 20,836,086.68 i, LR TH =2
R AR -

(ii) N SCAME TR 2 R TR ) K AR 5y

X FUESFEAZ 5 i L B BEER AN 55, 7 B KSR U B 5 5 AN i R (R A K A5 B ) 58 5 AN i )
B TARA T RATEER O, ARG AL TR H 25K EER H IR 585 A EER I 8] A RS 3
LR AR S SR AR ) A~ FRAME SN EE — )2 I RIS EL TR o R A DS A B T4 7S
WA RISEMIRESE 2 AR SRR A G5 2 Fe O (L& 55 — 2 UOE 2 5 = R K

(iii) B =R S E AR A YA 5 &80
T

(c) ERFEEI A SO B T B 1) S TR
T 2017 4F 12 A 31 H, AREGKRFA RSN LA R E T2 &~ (2016 4 12 A 31 H:
[7])o

(d)  ALXrMETHEREH TR

AL SO EL TR I < B R 045 B 5 S SGERURT HLAt b 0 e, LT A B 55 2 Fe (AR
ZAR/N.

(2) EEH

MRAEW B FE A5 B R T 2016 4 12 J] 21 H A I #[2016]140 5 (TR byt
Tk BE IR S S E BB RIE R FME, SUE M B SRR A A I ER BT N, A
ST i E BN E BB .

MRYEWEGH . E X% 55T 2017 4F 6 H 30 HaAn K1 #i[2017]56 5 (& T B ™ i {ER A <
R EED) FIE, BWEME NS E RE SRR R A RS ER BT, EEHE S
BTV, 128 3% IIMEC RGN E B . XT T8 M AE 2018 4F 1 H 1 Hila B i FE T R A S E A
BIFIAT A, REGAIGERL, ANF4: COOEERR, BB EEHE AN LG A0
S8 0 A9 5 20 HK R o

AN, MBGH. EZEBSRFET 2017 45 12 A 25 HAAA KM A[2017]90 5 (TR E % it
TRV AN 25 B B ECR @ ) AR - A E 2018 4 1 A 1 Hidia & W it
FRSS KA B Ay 4 Rl LML 55 B A B A A R

ERBICBR N ARG 2017 4F 12 5 31 HIERIY SR AE SR TCHE .

2 46 D13k 60 7T



BB KA IR 55 BT I S R B B < 2017 SF4EE AR

(3) BRASRMHEMBERSL, BE T T F1R H AL G0 7 E0 ] 0 5 2T

8.1 HIREEHHE W

88 HWEAAHE

SARAL: NIRRT

i3 4
JF5 i H &
LB (%)
1 R4 397,171,803.70 85.77
Hope B 397,171,803.70 85.77
2 ] 7 A 7 4% % - .
Hrr: fiip - .
B HFUESR - -
3 el ks gty - .
4 SERIATAE ST - -
5 SN IR 4 il % - .
Forre S =m0 D 1 SN IR 5 4
i ' '
6 AT B &AM a1 62,537,762.89 13.51
7 At 2% T 3,352,717.42 0.72
8 At 463,062,284.01 100.00

8.2 MIRZAT WA R ER A S

SRR NRTT

o R I RE
1ehY 17k 25 ~RE

fHEE] (%)
A Vo S N1 - .
B P4 . .
C il 1 . 263,931,331.99 62.37
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D SV A N /S W& N Y 11 VA 4 16,143.20 0.00
E it 4 - -
F LR A Z A - -
G IS K G AEFIIELY 17,942.76 0.00
H ER Rk e - -
[ & RARS . A B AR RS 34.112.55 0.01
J SRl 133,139,950.00 31.46
K J5 Hiu b . -

L AT AN 55k 55 - -
M FHFRE A A MRS ] -

N TKF) . IR A S B 32,323.20 0.01
0 JERARSS B3R HoAth Az 55k B .
P HE . -

Q PAERIE S TAE
AL AR B AR R ] _

S ZEE

it 397,171,803.70 93.86

8.3 HIREA FatHE b B B 5E LB /NP B BT R B R4 B A 4
GEpA: NRTG

o 3 4
e | REAE Ji S8 A4 K HE () AVIINIE]
H LA (%)

1 002456 BRAERH 1,904,553 39,214,746.27 9.27
2 000568 PNEE 585,351 38,633,166.00 9.13
3 300136 fEYEE 753,080 38,181,156.00 9.02
4 000333 EMEEH 473,817 26,263,676.31 6.21
5 600887 BRI AR 803,100 25,851,789.00 6.11
6 600036 AR ARAT 887,000 25,740,740.00 6.08
7 601398 T RRAT 4,112,820 25,499,484.00 6.03
8 600519 DivME e 36,505 25,461,872.45 6.02
9 601318 Hh S 22 334,100 23,380,318.00 5.53
10 000858 TR 262,709 20,985,194.92 4.96
11 600703 =L 754,500 19,156,755.00 453
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12 002035 B Ky 567,023 17,090,073.22 4.04
13 000001 P ARAT 958,600 12,749,380.00 3.01
14 601336 BRI 181,600 12,748,320.00 3.01
15 002142 TUERAT 705,100 12,557,831.00 2.97
16 601601 EHE NS 290,200 12,020,084.00 2.84
17 000538 =AY 83,700 8,519,823.00 2.01
18 601988 W ERAT 2,126,900 8,443,793.00 2.00
19 002050 —TeR s 216,013 3,961,678.42 0.94
20 002920 (es= iy 4,569 178,784.97 0.04
21 002384 RILKE 4,600 130,916.00 0.03
22 300735 Jeal R 3,764 54,163.96 0.01
23 002915 TR A 1,085 38,181.15 0.01
24 603477 PR L 1,955 37,027.70 0.01
25 601012 R A 1,000 36,440.00 0.01
26 300730 BHaME B 821 34,112.55 0.01
27 300664 JIEEEEINPS 3,640 32,323.20 0.01
28 002919 2 E iR 821 28,948.46 0.01
29 002922 FrRUR 1,245 22,248.15 0.01
30 603161 il 1,239 20,753.25 0.00
31 603283 FEMs 1L 1y 1,349 19,614.46 0.00
32 603329 AL 1,182 17,942.76 0.00
33 002923 TEHE R A 954 16,227.54 0.00
34 603080 s K 1,187 16,143.20 0.00
35 300684 R 827 11,528.38 0.00
36 002916 TR LR 96 8,374.08 0.00
37 603655 BT RN 881 8,193.30 0.00

8.4 MEHABESRTASHERZES)
8.4.1 RIFTASHGE AR S F™1H#{E 2% BHT 20 4 KBB4
SEA: AR

b7 HHA A 4 F
75 % ZEARAY Ji% 22 44 7 N SN FEEHE L
(%)

1 601398 TRRT 91,269,585.80 57.13
2 600036 R HRAT 87,830,926.36 54.98
3 000333 L LR 72,451,084.48 45.35
4 000568 B E 69,829,389.49 43.71
5 601318 v [ 22 69,422,514.92 43.46
6 000858 HOR W 58,291,925.43 36.49
7 600519 DiAE e 56,937,277.64 35.64
8 000651 ¥ I HL2S 56,461,555.93 35.34
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9 600703 =Y H 53,406,308.66 33.43
10 002142 TUERAT 53,228,796.34 33.32
11 601688 HFRIES 45,243,420.18 28.32
12 300136 (GESGEE 45,206,463.78 28.30
13 002241 ORIy 43,377,367.39 27.15
14 601288 FMVARST 42,922,669.00 26.87
15 002035 s A 42,406,074.31 26.55
16 300115 Kk 41,991,145.04 26.29
17 002236 KA 35,294,331.00 22.09
18 603799 R 34,618,339.88 21.67
19 601668 G RRESRE i) 32,957,656.23 20.63
20 600406 FH, 7 3 31,942,264.21 20.00
21 002456 RRFERHE 30,332,354.10 18.99
22 300145 RN 29,994,889.04 18.78
23 002466 RIFHM 27,480,250.86 17.20
24 600887 Galliialis 26,788,824.19 16.77
25 000069 BRI A 25,765,378.16 16.13
26 002508 ZHR A 25,553,418.16 16.00
27 601933 TR T 25,413,773.00 15.91
28 002572 LRI 24,407,742.75 15.28
29 002460 Erg=<i N4 23,745,257.97 14.86
30 002475 SR 22,291,227.76 13.95
31 601628 PN 22,223,200.30 13.91
32 600804 A et 21,920,207.73 13.72
33 002635 YR 21,048,227.43 13.18
34 002008 N 20,816,318.03 13.03
35 600104 REEH] 19,693,540.35 12.33
36 600019 EA 18,489,196.63 11.57
37 600030 H S IES: 18,487,678.06 11.57
38 601009 A HUERAT 18,111,328.50 11.34
39 000728 JCUEFR 17,646,878.21 11.05
40 002497 HEALEE ] 17,159,760.91 10.74
41 601336 HAELRES 15,869,497.45 9.93
42 002050 e 15,799,914.60 9.89
43 603589 (S 15,552,262.94 9.74
44 300450 e TR e 15,001,821.00 9.39
45 600068 BN 14,893,800.87 9.32
46 600050 Hh [E i 12,825,425.00 8.03
47 600110 TR 12,824,392.00 8.03
48 601601 HH ] R PR 12,411,528.00 7.77
49 000001 A RAT 12,291,940.00 7.69
50 300296 )74 11,564,747.92 7.24
51 600779 IKIE 11,313,080.60 7.08
52 002310 AR5 el Ak 10,451,844.97 6.54
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53 000049 1 L 10,226,418.00 6.40
54 603626 BERRHL 9,776,598.30 6.12
55 601800 Hh [ A 9,651,035.55 6.04
56 002332 i1 24 9,566,510.36 5.99
57 002640 el 9,342,894.09 5.85
58 603833 KRR 2K = 8,871,727.44 5.55
59 601888 Hh [ [ i 8,832,493.66 5.53
60 002709 RIGH L 8,713,080.10 5.45
61 600276 fEEREZ 8,551,582.21 5.35
62 000538 =AY 8,519,079.00 5.33
63 601988 W ERAT 8,465,062.00 5.30
64 002589 Hii FE PR 24 8,441,635.87 5.28
65 300059 KT E 8,335,053.04 5.22
66 002292 BRI IR 8,283,006.22 5.18
67 000776 T KAES 7,938,196.00 4,97
68 002341 Ry S5 7,696,878.00 4.82
69 002138 2% L5 7,624,952.10 4.77
70 600038 W E A 7,506,720.40 4.70
71 000898 B 7,125,954.87 4.46
72 600196 SRR 6,908,722.06 4.32
73 300340 BHE A 6,877,602.00 4.31
74 002384 Rk 6,774,604.00 4.24
75 300319 R 6,597,767.00 4.13
76 601169 e AT 6,569,153.00 4.11
77 002396 A EE 6,419,458.65 4.02
78 600056 i [E R 2 5,940,199.34 3.72
79 600340 M AR 5,862,369.00 3.67
80 600188 FEMN 5,583,476.20 3.50
81 000998 [ eV 5,475,390.72 3.43
82 002450 FRASH 5,108,878.18 3.20
83 002045 EDEHL A 5,103,629.01 3.19
84 002407 EZ K7 5,013,061.00 3.14
85 000709 TN AR 4,867,325.00 3.05
86 600183 AR 4,763,362.79 2.98
87 600562 ESE=FR %57 4,636,069.20 2.90
88 002583 NSRS IEVN 4,214,291.44 2.64
89 002517 R A 2% 4,004,208.00 2.51
90 600809 ULy v 739 3,944,291.00 2.47
o1 002436 MeARBHE 3,298,349.68 2.06
e “SENEH” (BN RAT)  “S2h &8 (S B RSN I3E LA &8 ()

AN AL E ) B, AFEHRZ S

8.4.2 RIS & HIRIES T FE 2% 5HT 20 4 KR A4
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RO W T W S A UE SR AR B R 4y 2017 AR EAR S
GEEAL NRTT
o7 A 4 R
5 Ji SE AR JIE B A4 R A RS2 A FE A LA
(%)
1 600036 AT ARAT 66,287,936.12 41.49
2 601398 TR RAT 66,234,313.87 41.46
3 000651 ¥ I HL2% 62,261,928.17 38.97
4 000333 EMEEH 56,665,654.43 35.47
5 000858 i AR W 53,285,517.49 33.36
6 601688 HEFRAE S 49,361,704.20 30.90
7 600519 GYMERS 47,400,103.43 29.67
8 300115 KAk 44,624,249.89 27.93
9 601318 Hh ] 22 44,621,456.97 27.93
10 002241 ORIy 44,484,839.50 27.85
11 601288 FMVARAT 43,173,762.00 27.03
12 000568 FIMEE 42,051,304.23 26.32
13 002142 TUERAT 41,124,092.98 25.74
14 600703 =Y H 37,925,841.56 23.74
15 300145 IR 35,572,348.07 22.27
16 601933 TN T 35,484,448.18 22.21
17 002236 KA/ A 35,352,069.52 22.13
18 002466 R 33,378,032.46 20.89
19 601668 Hh [ 5 32,476,838.42 20.33
20 002035 e A 31,878,570.75 19.96
21 600406 FH, P Hify 31,579,243.98 19.77
22 603799 2y g |4 31,385,678.52 19.65
23 002475 LG % 29,077,422.59 18.20
24 002508 ZHR AR 26,964,482.37 16.88
25 002008 N 26,353,918.46 16.50
26 000069 HEHFIR A 25,159,779.16 15.75
27 300136 (GESGEE 24,683,565.08 15.45
28 002460 R 24,652,126.58 15.43
29 002635 G RHY 24,182,082.55 15.14
30 002572 LRI 23,434,609.02 14.67
31 600804 S et 22,084,167.21 13.82
32 601628 PN 21,274,614.00 13.32
33 300296 )74 20,464,702.21 12.81
34 600104 REEH] 20,253,088.38 12.68
35 002589 Hit e PR 24 20,110,272.91 12.59
36 600019 EA 19,107,908.24 11.96
37 600030 S IESR 18,773,069.66 11.75
38 000728 E JCiES 17,576,470.06 11.00
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39 601009 A RUERAT 17,065,913.59 10.68
40 600276 T 5t PR 24 16,513,416.17 10.34
41 002497 HEALEE ] 16,238,239.41 10.16
42 603589 (S 15,112,267.29 9.46
43 600068 BN 14,751,719.03 9.23
44 300450 SRR 14,351,740.68 8.98
45 600110 TEE AR 13,142,986.00 8.23
46 600050 Hh [ e 12,944,850.00 8.10
47 002456 KRFERHE 12,572,863.54 7.87
48 600779 IKIEi 11,966,599.28 7.49
49 002050 —Ae s 11,903,952.60 7.45
50 002332 i1 24 10,962,437.88 6.86
51 002640 e il 10,762,206.36 6.74
52 601888 Hh [ [ iR 10,245,205.63 6.41
53 000049 1 L i 10,015,574.00 6.27
54 603626 BERRHL 9,770,170.79 6.12
55 002310 AR el Ak 9,566,372.63 5.99
56 601800 Hh [ 52 9,389,656.28 5.88
57 600038 WA 9,086,696.89 5.69
58 603833 KRR 2K = 8,892,345.44 5.57
59 300319 Z R 8,832,910.94 5.53
60 601166 MV ERAT 8,610,089.86 5.39
61 600056 i E R 2 8,588,238.52 5.38
62 002709 RIGH KL 8,447,991.45 5.29
63 002341 Ry S5 8,337,914.60 5.22
64 002292 BRI IR 8,315,718.76 5.21
65 300059 KT E 8,209,090.92 5.14
66 600340 B AR 8,137,332.94 5.09
67 002462 A 7,993,403.11 5.00
68 000776 I RAES: 7,894,696.98 4.94
69 002384 Rk 7,420,874.52 4.65
70 002138 2% FL - 7,416,116.94 4.64
71 000898 B A 7,146,956.00 4.47
72 002396 BB 6,808,076.22 4.26
73 600196 SEEZ 6,731,341.20 4.21
74 300340 ARHE B 6,465,991.17 4.05
75 601169 e AT 6,400,709.12 4.01
76 600188 FEMN 5,564,243.18 3.48
77 000998 [ =y 5,400,871.04 3.38
78 002450 FRASHT 5,021,311.42 3.14
79 000709 TN AR 4,951,793.00 3.10
80 002045 D' FL A 4,942 574.00 3.09
81 002407 EZ K7 4,878,333.74 3.05
82 600562 B B R 4,712,656.93 2.95
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83 600183 AR 4,676,032.88 2.93
84 002517 R ) 2% 4,335,091.83 2.71
85 600643 % M 4,178,087.36 2.62
86 002583 M REIR 4,138,407.00 2.59
87 601336 HAELRES 3,985,237.50 2.49
88 000980 AT Rk 3,893,336.71 2.44
89 600809 Ly v 3V 3,836,527.00 2.40
90 601377 MV IESR 3,414,447.12 2.14
91 600497 Uth 7 B 3,232,660.00 2.02

Ve KNG (B SEARER AT L S it (3 SR O % S T2 s . (Ol
ALHA S LAAS B ) 381, ANF AR 5 B

8.4.3 TNBLER KA S RS R TN B A

Bfr. NRM
SEANBEEERI A (RAS) i 2,044,437,868.57
SEH R ERRN (3E) B 1,897,481,540.86

T “SRANEE (BCSEABER AT L S e it (s RO % K T2 Rss e 8 (Ol
AL SR LA KR A, A RERIRAZ S B

8.5 MIRZEMEMF I RNMFREAS
AIE AR AR R I 57

8.6 IR FaMME b Ee B 15E LI KNP BB 142 B B3R A
AIE AR AR R FFA 7

8.7 MR A A E L B SR E LI RN TR B SRR SR 8 40
AFE G AR IR ARFFA B SFFIESR .

8.8 MMEFIRIE A AYME GBS T 1#E BRI HRF BB 142 Bt SR B 40
AEEEARRERRFFA R SR

8.9 IR FaMHE b Eee B 15H L5 K/ NP B BT A2 BGE SR A
AIE AR AR R FFA BGIE
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8.10 R EHIRAES BT MBI K 5 HOL VLY
8.10.1 #REMIRAZ ST MBI AR R4

AHe G ARG AR RS A B 02

8.11 IR EHIRA B ST M BRI 5 oL UL
8.11.1 AR AZE ST 1 EH GO S SRR 25 B 48
ARSI AR T AR KR AT [ 1B

8.12 {FEA S E IHE

8.12.1 ik P ATE & BB I A+ 4 UL I R AT AR A IR AT H U I A T SR A, AR
gt H AT — AR BIATTE DT LTI

8.12.2 it ) Py AR B U 1A I 142 R S o VB TE R G A R 45 I IR E 2 A A R 55«

8.12.3 HARF A& I B =1

e ARG
75 e &
1 A PRIE 246,576.98
2 JSZSCIE F58 B
3 JSZMAC ]
4 IVl @ilDs) 11,912.65
5 82T R 3,094,227.79
6 Hopth RIS
7 T 5 H
8 N
9 &t 3,352,717.42

8.12.4 FARFEA 0 Ab- T B 0 mT B e 535 AR
I AR AR R b T R B I AT e 557

8.12.5 HIRAEI+ 4 B E T A TETIE 32 PR L 5 B
ARH AR AR AT+ 4 B S R AR s SZ PRI -

25 55 ji4k 60 7L



BB KA IR 55 BT I S R B B < 2017 SF4EE AR

8.12.6 HBA SRS RERIFA TR I
PRI & NI ], BB Al sh o U A & v Bor] ReA7 8 R 22

89 EeHPFRAAER

9.1 MIARESHIFE AN BEAFFAENGH
AL

R NG
| HLb T
R AP
e B B
SEER AR ESEER AR
8l b4
17,563 1302767 | 2561793515 | 11.20% | 203,186,961.75 | 88.80%

9.2 MIAZESEHAKMLN RFFAFEERIHIR

i H FrA AL (4D SE-AsYil=al

Y NGIREP N YN R E]

e
280,128.85 0.1224%
R

B

9.3 HIAESEHEAKNMLNRFAEFTFBAEEHBEEXAKIHER

i H FERenPaEREEX R i
RAFEPEBEAN G FEERTEA 0
W SR 57 N A TF G 4
ARG I G LA AL S 0
810 FHAEEMTEZI

BT Ay
FEEFARH (2010 4 12 A 20 H)FE S 447540 1,190,330,307.52
AH A A AT 3 4 4 B i 123,722,789.57
A A 4 e R A 0 331,173,633.35
Teli: ASHR S IR 4 R BE [B] 477 226,091,526.02
AR HHHE 37 0 AR B0 A

25 56 i3k 60 7T



B EER ORISR R T R B 4 2017 SEAEREIR

A A HH A AR 3 4 4 0 i 228,804,896.90

811 EXRFf#Em

111 EEHFRFE ARS R
T I T B AT N R PRl
112 ZEEFHEAN, ESEANENESTERNTRNERASZRS)

HELEN:

1. ANET 2017 47 H 15 HRAiAE: BIANERE, BRE4HE 2017 47 A 13 HigA
FEEAAFEH K,

2, AT 2017 47 A 29 HAAi A EHUBEEAH 2017 47 A 28 HEMREA X E
FK.

3. ANET 2017 4E 9 H 23 HkAi AT BIANER, X57564H 2017 49 H 21 Hi2
AEHEEAN REEK, ABMsEAE E 2017 4 9 A 21 HEHEEA A FEZEK,
RAFET 2017 £ 11 H 11 HRAAY: H 2017 411 J 9 A8, BREeEHAEARAT
EHEK, TG EAUTAA R EHK.

FEGIEEN2017 A2 9 H 1 H, A EE BT KA A S, IR B @ AT w55
DEZH,
113 WRESEEAN, E2&M/=. E&AEWHHIFR

WA AN T R EN . B, B LSRR
11.4 EESHHRIZHHR

I L5 30 P TG 4 5 R SR T 5
11.5 NEEHAT B IS THTE S B R

AARAE I, ATE G AR R AR DO R R T (T T 25 A 0L o 4R A B RS AT R B AT ARk
T8 R 22 VTS 2% A BR A =] 4RI 4 60,000 76,  H RTZE LA CHR b TH IR 55 RS IR A 7
o
116 HEA. BEALARZEENRZBESRLTEFHER

WA, EEAL FEEARZEESLT, TPRRIEEA. NS HEEN A ZEE

o
7/

Hlil'

W

5 57 713t 60

=



PR 5 R R IE T R S 4 2017 SEAEE R

117 SRR AR5 BITHA XL
11.7.1 ZEMAERA TR 5 BIT#TBEERE LSS H
AL NIRRT

N I 54T 5 N AT Z S5 B 4
T 5
5 o b7 2 AR o7 2 A4 ‘
75 1 S K LT &VE
R AZ G TERNAT A 14 4 MBI
=
R L5 Ek 1
IR 1 787,595,585.98 20.00% 733,491.77 20.00%
HEE SR 1 426,791,179.28 10.84% 397,470.60 10.84%
HBIIESR 1 307,710,321.45 7.82% 286,569.10 7.82%
IR 1 41,154,880.34 1.05% 38,327.76 1.05%
P2z F S 2 - 0.00% 0.00 0.00%
IS 1 70,768,623.87 1.80% 65,906.59 1.80%
KX Z 1| 1,591,464,976.41 40.42% 1,482,132.38 40.42%
HEES 1 151,722,708.86 3.85% 141,299.10 3.85%
R #RE SR 2 560,181,011.79 14.23% 521,696.73 14.23%

e 1L B eZ i e R i, CUngR i FESR S0 45 54 PR STE 2 7 WCIRIE S 2%
20T BTG HIIYI8] P e 2 7 AR H R IE SR 45 05 XU ik < ) BRI 8 7 o

2. o T PR

1 PR GHER F2 R

2) WKL R AF 2 E AT R

3) WERE ML i, B R A i AR

4) BAGIeiafFIn @R mm. Za s insk I, 52 5 8Os & B S AT IR 52 5 I/ 2L,
I RENA R IR A A TS B RS

5) B FUS I, A B E I FUHU AN IR TN 0 RE S s sE ), i oy A R B3R 20
2ot ATWAROL TR BT R TR KR B B SS

3. 5 BITHIE R

D ARGEHENEM ATV HHMRERTRIGAS 5 It Rk SRR HERS 52 &) Bonfkide s it
ITVRA, e IR 22 5 BT 7R -

2) AEGEHNGIFR RIS RICH N, @R EITE A

4. 20174 EASE G P AR N AL HARIETFLANR AL, TCiEH IR L.

11.7.2 EEHMAERA TR S BT AR 33 L

5 58 ik 60 7T



P EEAR KA W A S A SR R S 4 2017 SRR
SHiah. NRMT
535338 5 [ A2 5 WAESE 5
b7 24 A 5 7 24 4 A 7 2 1AL
77 1 S
WA EH | HFEA R | WA ER | RS A AL G E AT S
H B A U E A H E A
IR 0.00 0.00 0.00 0.00%
AT s 0.00 0.00 0.00 0.00%
HBIIES 0.00 0.00 0.00 0.00%
HEZRUE S 0.00 0.00 0.00 0.00%
SFIE S 0.00 0.00 0.00 0.00%
IR 0.00 0.00 0.00 0.00%
R JRIEF 0.00 0.00 0.00 0.00%
RS 0.00 0.00 0.00 0.00%
RIS 0.00 0.00 0.00 0.00%
11.8 HADE KFEH
75 AN BT e P EE 7 A e PR H I
KT PR BRI S E A RA G | 548 H1 N A 7] B,
1. T N B T A G A S IRA | ( EHRIERR) « (FZR | 201746 A 7 H
n BFR Y A0 ¢ ERIE 2348 )
) LR R AIRAT AT A | 2017427 7 15
) PN RAER AL A
; LR R ARAT AT EAY | 2017 47 1 29
) PN RARER AL A
. LIRS R ARAT AT EAY | 2017 429 4 23
' PN RAERAE A
- KT B LB F A S R | 2017 4 11 7 10
' S BRA A 15 A
o, | CRURRBSEMAMATRTEAE | 2017 4 11 73 11
' PN AR A S &
. LR S EMAIRAT ST | 2017 4212 7 25
' SR T IR A E TR A S &
. LSRG AATIRA TN | 2017 % 12 A 30
' TR I S oA B R A &

25 59 pidk 60 7T




B EER ORISR R T R B 4 2017 SEAEREIR

812 AAXHEX

121 BEXHER
Lo R M 2 e b3R8 2 I SR AR UE S 8 B i < B ¥ ST
2. ( LFEEAR KRG B S A B B S R A )
3. (AR BEAR KA IE B S A UE S B R FE AT )
4. (LB S AT PR A W e ok 25 U )
5. SEBEE S FARAM . EALIUE,
6. FEBHTE ALk 25 AR AR ENL U .

12.2 FR0 A
FEE T NBIESFTE NI AT

12.3 EFEF R
B B AT E I ) S SR 2 ), P 4% AR B S A B

ok www.cifm.com

ERERESEHGMRAF
—O—)\FE=ZA=+/LH

5 60 714k 60 7T



	§1  重要提示及目录
	1.1 重要提示

	§2  基金简介
	2.1 基金基本情况
	2.2 基金产品说明
	2.3 基金管理人和基金托管人
	2.4 信息披露方式
	2.5 其他相关资料

	§3  主要财务指标、基金净值表现及利润分配情况
	3.1 主要会计数据和财务指标
	3.2 基金净值表现
	3.3 过去三年基金的利润分配情况

	§4  管理人报告
	4.1 基金管理人及基金经理情况
	4.2 管理人对报告期内本基金运作遵规守信情况的说明
	4.3 管理人对报告期内公平交易情况的专项说明
	4.4 管理人对报告期内基金的投资策略和业绩表现的说明
	4.5 管理人对宏观经济、证券市场及行业走势的简要展望
	4.6 管理人内部有关本基金的监察稽核工作情况
	4.7 管理人对报告期内基金估值程序等事项的说明
	4.8 管理人对报告期内基金利润分配情况的说明
	4.9 报告期内管理人对本基金持有人数或基金资产净值预警情形的说明

	§5  托管人报告
	5.1 报告期内本基金托管人遵规守信情况声明
	5.2 托管人对报告期内本基金投资运作遵规守信、净值计算、利润分配等情况的说明
	5.3 托管人对本年度报告中财务信息等内容的真实、准确和完整发表意见

	§6  审计报告
	6.1 审计意见
	6.2 形成审计意见的基础
	6.3 管理层对财务报表的责任
	6.4 注册会计师的责任

	§7  年度财务报表
	7.1 资产负债表
	7.2 利润表
	7.3 所有者权益（基金净值）变动表
	7.4 报表附注
	7.4.13.3.1 金融资产和金融负债的到期期限分析
	无。
	(1) 公允价值
	(a) 金融工具公允价值计量的方法
	(b) 持续的以公允价值计量的金融工具
	(i) 各层次金融工具公允价值
	(ii) 公允价值所属层次间的重大变动
	(iii) 第三层次公允价值余额和本期变动金额
	(c) 非持续的以公允价值计量的金融工具
	于2017年12月31日，本基金未持有非持续的以公允价值计量的金融资产(2016年12月31日：同)。
	(d) 不以公允价值计量的金融工具
	(3) 除公允价值和增值税外，截至资产负债表日本基金无需要说明的其他重要事项。


	§8  投资组合报告
	8.1 期末基金资产组合情况
	8.2 期末按行业分类的股票投资组合
	8.3 期末按公允价值占基金资产净值比例大小排序的所有股票投资明细
	8.4 报告期内股票投资组合的重大变动
	8.5 期末按债券品种分类的债券投资组合
	8.6 期末按公允价值占基金资产净值比例大小排序的前五名债券投资明细
	8.7 期末按公允价值占基金资产净值比例大小排序的所有资产支持证券投资明细
	8.8 报告期末按公允价值占基金资产净值比例大小排序的前五名贵金属投资明细
	8.9 期末按公允价值占基金资产净值比例大小排序的前五名权证投资明细
	8.10 报告期末本基金投资的股指期货交易情况说明
	8.11报告期末本基金投资的国债期货交易情况说明
	8.12 投资组合报告附注

	§9  基金份额持有人信息
	9.1 期末基金份额持有人户数及持有人结构
	9.2 期末基金管理人的从业人员持有本基金的情况
	9.3期末基金管理人的从业人员持有本开放式基金份额总量区间的情况

	§10  开放式基金份额变动
	§11  重大事件揭示
	11.1 基金份额持有人大会决议
	11.2 基金管理人、基金托管人的专门基金托管部门的重大人事变动
	11.3 涉及基金管理人、基金财产、基金托管业务的诉讼
	11.4 基金投资策略的改变
	11.5为基金进行审计的会计师事务所情况
	11.6 管理人、托管人及其高级管理人员受稽查或处罚等情况
	11.7 基金租用证券公司交易单元的有关情况
	11.8其他重大事件

	§12  备查文件目录
	12.1 备查文件目录
	12.2 存放地点
	12.3 查阅方式


