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MATIE SR 15 H K - - 58,902,449.37 58,902,449.37,
AT BN I - - 1,042,652.54 1,042,652.54
NATFEE 7 - - 173,775.43 173,775.43
AT AE 5 5 - - 2,695,780.82 2,695,780.82
HoAth A7 £5 - - 358,135.58 358,135.58
Uikrysean - - 63,848,312.30 63,848,312.30)
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P BURE B | 186,221,032.91 - 4 711,393,083.67]  897,614,116.58

T R PR NI G T KA~ S e, IF IS 29008 A 3 5087 E 4 H B H 3k
Ry LK.

6.4.13.4.1.2 FIZR XK BIEBURME AT
AFE4T 2017 £ 6 H 30 HARFFA AR, HFFERSRTERE NEIER, Fiknissl
RIARE X T AT G % =1 T KR

6.4.13.4.2 SN XS
BN RIS A2 Fi5 < it B 28 S0 BOR SR B e B DR AN FR A s i A AR e sh O ARG . A <
RIpT A Bt 7 S St AN RS, R B AN XU

6.4.13.4.3 FHAH#E XK

A A DRSS, 2 8 25 <o T R < it L ) 2 B BRI 49 B IR B Tl S R R MM Z2 LA
(T A A% DR R AR Bl T R AR I B RS o A 4 T B BE TR 22 5 B i sdRAT [l RN 13722 )
(R ZE RS, TR O P LA A 3 RS SR T B AMUE S RAT 44 B 5 405 75 0 U Rk 2 T B i
R BESRUE T IE 7 117 1 AR B ) 5

AR FE G R BOR X AR SE B 537 e BLAENS ,  — AE O T R R B S C B L B AR RS, e S Rl
TR IO B RSN RS . FERR T R B R, ARSI R E & S e A ES S AT
FEITVENS AT« 1 G BUR B < THI AT 1 156 46 55 T R 5 MRDIE 25 11T 7 ) B 2 R 3R R AT BIE 8 A T30
GG AF B EFR I 2 BT 328 5B B AR | T B IR R 1 B B AR AR 2 SRR,
T AN LB SR L 57 55 A T I MIA [ < i L B XURS WAL i A ALE W8 S & O B P I L EL ), shas it
W B G . ARTEE NG H N E EE& WSO B Ak, XA BERmg . 55 s . )R
HEBATIEIE, RO AT HER LRI A% KU o

AR B 3 i 5 B A G 1) 40 B B A LA A s XU, o AR B 4 i SRR B o 4 S 7 I L Y T
60%-95%, fii%s. AUIE. P4, B¢y LRRIVE = SCRAIES: b4
FoAPBGIERETE o 2 & 2 = 1 E I LU BIVE L  0-3%. Bh4bh, AFEE IR E&E NG H AL S TFrE
(RIIE S A% SE e 2, 78 W38 F 2 e B o B EAT B FE 6, A04E VaR(Value at Risk)fi 7%
ORI A Jo <5 T I RO AEAN A% XU, B I A S xof IR R AT SR B A5 1

FrE R eBYE N 5%-40%,

6.4.13.4.3.1 HAhs X0
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L@t NRfx
AIAR FAEER
2017 %6 H 30 H 2016 4£ 12 H 31 H
T H i 4t o
R E FEHE A e FRIHE
il (%) Bl (%)
A o M R — IBCR AR BT 1,820,655,870.54 83.08 | 774,357,042.05 86.27
A8 Gy M B P — B 1 R
A G R4 — 5 4 R A vt
TR SR — BUIEHL B
HoAh
&t 1,820,655,870.54 83.08 | 774,357,042.05 86.27

6.4.13.4.3.2 FABM#E KOS B BURAE S B

(585 Bl 2% Pl s e v LA AR 1 oAt T 3778 B AR A AR
X% = A e H 23 4 5 P 1A N
SR (R NRMI)
AH IR ARG AR B AR B) PN AERE R
A
2017 %6 A 30 H 2016 412 A 31 H
WG HE BT 5% 1% 12,490 1 In 5,840
Mb 235 P FE 1 TR B 5% W% 12,490 /%) 5,840

6.4.14 BT EBM T THRR TE UK HALF

HEAE AL

R BEE . FEF B LR T 2016 4F 12 F 21 HatAi (4 8[2016]140 5 O T Wil Fit
PP R BB RIS A BBCR FEERD BOE: (1) SRR i 5 I8 (2000 BUR H JE R A
WA 2 (5 T oA B i B A 4 T Al [m o BE B ), AMECEE B (2) NBENTINTES: L {5

Foo B SR B B dh A B2, AR T emr il Q) e s EL R kA
RIS EBNBAT A, DALBE T i BN ERBN . AR A 2016 4 5 7 1 HEHAT.

UeAh, MRABEMEGE. EEFS )R T 2017 4F 1 H 6 Hafm4Fi[2017]2 & (R T3E ™ iy
EBLBCRAT R 1A R A 7838 ) A 2017 £E 6 H 30 HAAG I 1[2017]56 5 (kT 5L 7 1
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AT ORI AIE AN HIRE, BHE T i S S B i R i R R M E RN BT, G i
BB, HEIR 3% MALICR SN IR . X B AR AE 2018 4F 1 3 1 HATie E L R T R A 3
EBNBAT Y, RENIEB, AHEHE: CHEEBR, CNBBNRE ™ MEBALEH
U O HEE BB N BUAT T AR IR BB AR e ek A AR I S5 R At At H I SRR 22

B RCR TR
7 BEASHRE

7.1 HEREEEFHE BN

SRERA: NIRRT

34 BB PR L
=! T 45

F5 i H &5 bl (%)
1 TS dr 1,820,655,870.54 82.33
Hr: = 1,820,655,870.54 82.33
2 [i] 52 AL 25 4% - -
Hr, 5 - -
B SRR - -
3 nEEEE - -
4 SRIATAE MR - -
5 SR A 4 il gt e 160,000,320.00 7.24
Mo S a] ) A S8 N R A 4 il 7 - -
6 BATAE RS H & 61t 208,372,840.91 9.42
7 HoAth 25 T % 7= 22,371,620.96 1.01
8 &t 2,211,400,652.41 100.00

7.2 EBRBATIW R BEREAE
7.2.1 WEHRBATI /RN R ER TS
o _ F GG P L
RS | A Ao Goy | TSR EHS
(%)

A Y N | 4 52,848,000.00 2.41
AT 25,615,000.00 1.17
C il 1 . 1,058,987,031.32 48.32
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D L0, 7 R BOKAE = R R - -
E N 85,033,000.00 3.88
F HORFIZ 106,651,112.00 4.87
G ZilisH . CER B 19,590.00 0.00
H A5 Aol - -
I &R RS B R RS 70,990,239.62 3.24
J Sl 182,989,500.00 8.35
K el 7,476,000.00 0.34
L R BRI 55 I 5l 101,558,400.00 4.63
M FHERF SR A MRS - )
N IR PSRN 2 Fe it B EE 36,058,877.60 1.65
o) JER RS ASEAIE AR R 55 - -
P HE - -
Q TPARESTAE 5,099,320.00 0.23
R AL R E AR R 87,329,800.00 3.99
S it - -

&1t 1,820,655,870.54 83.08

7.3 IR FMME b Ee B FHE RN B BT B R A 4

SRR NRTT

i B 4 E i
Fag | WA Ji ZE A4 K HE(K) AVIRIKIED
B L A51 (%)
1 300257 vARIn)ialiy 4,280,000 90,222,400.00 4.12
2 002081 G W 6,100,000 66,978,000.00 3.06
3 300336 B 4,330,000 66,941,800.00 3.05
4 600093 5y WAy 4,200,000 56,406,000.00 2.57
5 600030 HFEIESR 3,300,000 56,166,000.00 2.56
6 600867 WILRE 3,000,000 54,720,000.00 2.50
7 000998 [ VR 2,400,000 52,848,000.00 2.41
8 002517 R ) 2% 1,420,000 49,969,800.00 2.28
9 600153 ARy 3,400,000 43,962,000.00 2.01
10 002027 T ARAEL 3,150,000 43,344,000.00 1.98
11 603686 e IR T 1,255,000 43,172,000.00 1.97
12 600519 DivME e 90,000 42,466,500.00 1.94
13 000930 HORAE AL 3,600,000 38,808,000.00 1.77
14 002126 HRE It 3,800,000 38,228,000.00 1.74
15 601288 FMVARST 10,000,000 35,200,000.00 1.61
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16 300285 ESRy iy 1,750,000 34,475,000.00 1.57
17 600803 BB A 2,500,000 34,350,000.00 1.57
18 002366 ERE2 AN 720,000 33,775,200.00 1.54
19 002466 RFH 600,000 32,610,000.00 1.49
20 000423 AR BT ] fig 450,000 32,350,500.00 1.48
21 002159 —HFRIE 1,300,000 31,200,000.00 1.42
22 601318 Hh ]S 22 600,000 29,766,000.00 1.36
23 600305 T L 2,900,000 29,754,000.00 1.36
24 601688 HEFRAE S 1,600,000 28,640,000.00 1.31
25 600297 IR E 3,650,000 27,484,500.00 1.25
26 300121 {ERRRESES 1,900,000 26,220,000.00 1.20
27 300043 EIEGIR 3,100,000 25,451,000.00 1.16
28 002701 W 4 3,800,000 24,282,000.00 1.11
29 002138 2% H 1,186,798 22,050,706.84 1.01
30 300408 =AM 1,050,080 22,041,179.20 1.01
31 600066 FIHEE 1,000,000 21,970,000.00 1.00
32 600782 SEAR I A 5,600,000 20,440,000.00 0.93
33 002739 Papriih-2 400,000 20,388,000.00 0.93
34 600651 KR 2,300,060 19,481,508.20 0.89
35 600497 Uth 7 B 2,900,000 18,995,000.00 0.87
36 300003 IRERTT 800,000 17,688,000.00 0.81
37 600176 HEEA 1,500,000 16,470,000.00 0.75
38 600456 FEA 800,000 16,416,000.00 0.75
39 601100 (ERAT IR 1,000,000 16,290,000.00 0.74
40 600516 PN 1,000,000 14,220,000.00 0.65
41 000333 E I A 300,000 12,912,000.00 0.59
42 600693 PNEE i 1,027,850 12,663,112.00 0.58
43 002812 BT Ay 149,100 12,077,100.00 0.55
44 600885 TR AR 300,000 11,967,000.00 0.55
45 603355 A 200,000 11,754,000.00 0.54
46 002001 oA Rk 600,010 11,646,194.10 0.53
47 002410 ] ERIA 600,000 11,280,000.00 0.51
48 002831 ¥ RIRH 145,400 10,905,000.00 0.50
49 600518 FESE A 500,000 10,870,000.00 0.50
50 002409 R 525,200 10,834,876.00 0.49
51 300129 ZE MR RE 1,500,000 10,635,000.00 0.49
52 601933 TR T 1,500,000 10,620,000.00 0.48
53 002640 e il 450,000 9,562,500.00 0.44
54 002174 T IR I 2% 300,000 9,528,000.00 0.43
55 000783 KATAES: 1,000,000 9,470,000.00 0.43
56 601336 BRI 180,000 9,252,000.00 0.42
57 002511 Hh I 5 697,300 9,225,279.00 0.42
58 600143 G REH 1,500,000 9,045,000.00 0.41
59 600567 Ll 4001 2,500,000 8,950,000.00 0.41
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60 000739 L 2l 1,200,000 8,808,000.00 0.40
61 600595 HZ S0l 1,800,000 8,676,000.00 0.40
62 600887 BRI A 400,000 8,636,000.00 0.39
63 600491 ek 800,000 8,584,000.00 0.39
64 300463 SERTREELY) 330,000 8,415,000.00 0.38
65 600375 HERY 1,000,000 8,360,000.00 0.38
66 603898 I 3% 230,000 8,038,500.00 0.37
67 002371 677441 330,000 7,893,600.00 0.36
68 001979 LA 350,000 7,476,000.00 0.34
69 000606 P 2 W 700,000 7,133,000.00 0.33
70 002008 N 200,000 6,928,000.00 0.32
71 601398 TR RAT 1,300,000 6,825,000.00 0.31
72 600525 INTESE]| 500,000 6,795,000.00 0.31
73 002480 B A 850,000 6,740,500.00 0.31
74 600285 Btz 600,000 6,738,000.00 0.31
75 002271 R 77 TN UL 180,000 6,678,000.00 0.30
76 002092 RS 500,000 6,350,000.00 0.29
77 002048 TIEN 300,000 6,258,000.00 0.29
78 002044 TR 299,960 5,099,320.00 0.23
79 600362 TLPE4Y, 300,000 5,058,000.00 0.23
80 002310 AR Tl Ak 300,000 5,016,000.00 0.23
81 002456 KK FEE 250,000 4,542,500.00 0.21
82 002375 M JE Ay 500,000 4,455,000.00 0.20
83 002206 ] 15 570,600 4,239,558.00 0.19
84 600967 HE—HL 300,000 4,089,000.00 0.19
85 600259 JTRA R 100,000 3,904,000.00 0.18
86 300473 1 7R Ay 80,000 3,808,000.00 0.17
87 600000 THRARAT 300,000 3,795,000.00 0.17
88 000921 ERE 220,000 3,786,200.00 0.17
89 002014 TRHT A 300,000 3,783,000.00 0.17
90 300070 2K IR 200,000 3,730,000.00 0.17
91 601601 EHE NS 110,000 3,725,700.00 0.17
92 002572 LRI 90,000 3,690,000.00 0.17
93 000603 REIER . 200,000 2,716,000.00 0.12
94 000661 KB 19,956 2,576,519.16 0.12
95 603833 BRUR K & 22,329 2,453,063.94 0.11
96 603939 mFEZ 5 70,000 2,359,000.00 0.11
97 600038 o EL AR 50,000 2,288,500.00 0.10
98 000550 LR 100,000 2,070,000.00 0.09
99 601888 Hh ] [ i 60,000 1,808,400.00 0.08
100 600760 H i RS 50,000 1,656,000.00 0.08
101 002050 —Ae 100,000 1,632,000.00 0.07
102 002588 SEPHR 200,000 1,538,000.00 0.07
103 000888 A L A 88,888 1,128,877.60 0.05
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104 300183 R E 10,000 204,800.00 0.01
105 600643 % A A 10,000 149,800.00 0.01
106 600501 R R 10,000 149,500.00 0.01
107 603801 HFA 1,406 47,522.80 0.00
108 603043 IR ME 1,810 45,738.70 0.00
109 300666 ILFHT 2,276 43,448.84 0.00
110 603380 O, 1,298 35,370.50 0.00
111 603335 WA 2,230 24,864.50 0.00
112 002879 KAk, 1,313 23,660.26 0.00
113 002881 EAE R 989 22,608.54 0.00
114 603679 HEARRH 809 21,438.50 0.00
115 603938 = 1,246 20,932.80 0.00
116 600233 (53] 3  3ofs 1,000 19,590.00 0.00
117 002882 &M 2,966 18,389.20 0.00
118 603933 e 857 17,311.40 0.00
119 603305 JETF A 1,351 15,212.26 0.00
120 300669 Vaka el 841 14,650.22 0.00
121 300670 KM e 1,259 13,760.87 0.00
122 603286 HEHET 890 13,528.00 0.00
123 300672 R 1,257 10,659.36 0.00
124 603331 Hikks T 999 9,620.37 0.00
125 300671 BB 942 7,639.62 0.00
126 603617 HARBA 832 7,429.76 0.00

74 WMEFARERTHASHERZES)
7.4.1 RN SHE RIS T FE 2980T 20 44 KR A4
SRR AR

o AR L 4
a5 Ji SR AR JE ZE A4 F EN L S DN P A LA
(%)
1 600803 BB A 120,355,467.40 13.41
2 300257 VARILYEris 92,789,584.13 10.34
3 600297 IR E 79,293,731.67 8.83
4 002517 T2 B f 2% 77,844,297.32 8.67
5 601318 rh [ S22 75,906,821.67 8.46
6 601288 FMVARST 73,803,209.00 8.22
7 000998 [ YR 71,981,701.75 8.02
8 600030 H S UES: 70,480,812.15 7.85
9 002027 T ARAELE 69,056,502.04 7.69
10 600516 TR 66,775,283.51 7.44
11 300336 Bk 65,563,312.63 7.30
12 300043 R IR 65,144,629.48 7.26
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13 002126 HRES Iy 63,733,589.27 7.10
14 600525 INTESE]| 62,615,819.60 6.98
15 601398 TRRAT 62,399,682.18 6.95
16 600518 RESE 25 57,974,351.01 6.46
17 002479 BRI 57,495,431.19 6.41
18 002081 G W 56,691,338.87 6.32
19 002159 —HFRIE 55,149,712.43 6.14
20 601688 HEFRIESH 54,978,120.19 6.12
21 603686 Y A=E7 e 53,217,855.00 5.93
22 000423 AR BT ] fig 51,332,901.04 5.72
23 601933 TR R T 47,646,114.83 5.31
24 000630 %A 45,955,000.00 5.12
25 600153 ey 3 E 44,831,786.94 4.99
26 600519 PivME e 43,944,267.72 4.90
27 300323 EREH 41,943,257.54 4.67
28 600066 FIEEE 41,693,015.34 4.64
29 000625 K2/ 41,391,723.94 4.61
30 600305 I 38,982,340.92 4.34
31 601857 Hh [ v 38,730,626.60 4.31
32 000930 HoRR AL 37,381,696.52 4.16
33 002739 Papriih-2 37,193,848.33 4.14
34 000800 —RFE 36,800,481.42 4.10
35 601117 b 36,494,858.70 4.07
36 000980 AT SR 35,187,251.10 3.92
37 600887 Gl 34,230,734.30 3.81
38 002366 ERE2 AN 33,949,691.89 3.78
39 000617 Hh BT 32,608,720.85 3.63
40 600179 LB 31,872,391.51 3.55
41 002812 BT A 31,852,975.08 3.55
42 002701 I 4 31,700,039.60 3.53
43 601336 HELRES 31,560,299.41 3.52
44 002271 R AT 30,883,629.68 3.44
45 002466 KI5 30,346,995.41 3.38
46 300408 =3R4 30,223,988.89 3.37
47 000063 G TH 30,051,307.39 3.35
48 600093 Sy WAy 29,681,110.89 3.31
49 002244 TV A 28,569,973.66 3.18
50 600386 Jb ALt 28,415,671.74 3.17
51 300070 KR 27,990,888.89 3.12
52 600362 YL P4, 27,451,198.28 3.06
53 300121 {ERERESES 27,264,090.33 3.04
54 002564 RikEH 25,802,211.87 2.87
55 600176 HhEEA 25,730,719.04 2.87
56 300285 ESRSyvp 25,667,965.21 2.86
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57 600867 BUARE 25,608,147.40 2.85
58 002008 N 25,349,521.17 2.82
59 600497 Uth B 25,325,196.47 2.82
60 002310 A7 AR 24.,668,621.96 2.75
61 000333 EMEEH 24,001,029.24 2.67
62 000920 7V IE 23,958,209.38 2.67
63 002352 =428 i 23,877,287.52 2.66
64 300346 G 23,465,789.59 2.61
65 600885 TR AR 23,371,594.30 2.60
66 000547 AR K e 22,595,926.07 2.52
67 002138 2% H 22,313,013.85 2.49
68 000606 PR 2 1 21,639,787.98 2.41
69 600118 W E TR 21,553,135.68 2.40
70 000639 [ 21,462,195.91 2.39
71 603355 SER A 21,380,692.32 2.38
72 002511 IS 21,312,402.07 2.37
73 001979 w0 21,273,430.08 2.37
74 600651 KR 21,214,557.88 2.36
75 000503 U 4% 20,885,478.03 2.33
76 300161 e 20,635,382.60 2.30
77 600782 HAR R A 20,378,938.43 2.27
78 600038 W E A 20,341,853.33 2.27
79 600031 =—®ET 20,313,655.81 2.26
80 002073 Ly Cediialis 20,061,992.82 2.24
81 000888 WA Lt A 20,059,440.16 2.23
82 002748 tH sk 20,039,201.50 2.23
83 600751 R TE 19,710,342.98 2.20
84 600491 e e 19,560,622.28 2.18
85 300628 OBk 2% 18,919,764.99 2.11
86 000598 MAEIRIG 18,446,748.00 2.06
87 002048 TIEN 18,151,395.09 2.02

T AT RN A 94 KSR i RS BN IR LU ) 3181, AN A SRAE 5 9 A

7.4.2 RFSEH SR HIRIES R EE 29500 20 4 KR R4
EEEAL: AR

AR AL 4
5 i ZEARHS, Ji S A PR A R 132 A P A EL A
(%)
1 600803 BB A 106,315,117.26 11.84
2 000630 k%A 60,609,790.99 6.75
3 600516 TR 60,425,696.45 6.73
4 601398 TR RAT 57,539,386.62 6.41
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002479 B HEMR 56,647,301.53 6.31
601933 TR R T 56,193,312.39 6.26
601318 Hh [ 22 55,929,743.61 6.23
600297 IR 53,780,288.88 5.99
002564 RikEH 53,510,591.91 5.96
600518 LA 52,770,734.14 5.88
600525 el £ [4] 52,357,480.60 5.83
300323 AL 43,749,244.58 4.87
601117 [ {2 43,375,283.12 4.83
601288 LV ARAT 41,323,561.00 4.60
000625 K2R E 40,035,458.57 4.46
601857 HH [ 9 38,048,889.54 4.24
000800 —RHE 37,925,713.36 4.23
000617 NN 37,824,604.82 4.21
600143 G RBHE 37,152,858.27 4.14
300043 R IR 36,668,451.79 4.09
002126 A 36,437,542.07 4.06
002517 T2 B f 2% 35,113,891.28 3.91
000980 AT SRR 34,626,787.08 3.86
600179 I 33,120,036.36 3.69
000606 FH M 2 1 32,966,153.61 3.67
601688 ST 32,625,514.66 3.63
000063 G TH 32,367,103.72 3.61
002008 K 31,802,781.23 3.54
002048 ERE S 30,375,963.88 3.38
600386 Jb ALt 29,288,413.10 3.26
002027 AR 28,837,594.17 3.21
600887 Gailliialis 28,736,208.82 3.20
002244 TRILAEM 28,720,385.04 3.20
002371 677441 27,473,050.19 3.06
600477 PR 27,083,198.11 3.02
002271 R AT 26,072,539.94 2.90
300070 2K IR 25,529,704.37 2.84
600998 JUINE 25,104,691.06 2.80
600038 B 24,564,228.95 2.74
002352 e =il 24,487,285.33 2.73
300121 {ERRRESES 24,057,541.73 2.68
600031 =—®ET 23,987,106.75 2.67
600362 YL P4, 23,663,470.76 2.64
000423 ZR AT BT 23,456,049.00 2.61
600068 B 23,123,985.42 2.58
300257 vamiilicgln 23,053,465.71 2.57
601336 HELRES 22,826,685.01 2.54
002739 Papr:ih-2 22,416,423.17 2.50
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49 000998 [ =y 22,329,161.36 2.49
50 002310 A7 AR 22,178,581.76 2.47
51 002812 BT A 22,067,443.22 2.46
52 300346 FARJEHL 21,825,345.60 2.43
53 000639 75 & 21,771,402.74 2.43
54 000528 w T 21,211,749.11 2.36
55 000920 R 21,128,410.74 2.35
56 000503 U 4% 21,083,750.57 2.35
57 001979 FHrsdea 21,036,302.80 2.34
58 002073 B ety 21,031,131.47 2.34
59 600093 5 WAy 20,166,992.66 2.25
60 600600 oL A 19,869,402.93 2.21
61 600118 W E TR 19,838,206.21 2.21
62 600066 FIEEE 19,700,265.63 2.19
63 300273 AEE A 19,573,543.77 2.18
64 000888 WA L A 19,424,979.19 2.16
65 300129 T X RE 19,419,616.00 2.16
66 600751 RUFH 18,989,596.45 2.12
67 300628 Bk 2% 18,860,303.39 2.10
68 002159 —HFRIE 18,337,160.90 2.04
69 000598 MR 18,165,107.00 2.02
70 001696 SEHIEN 17,965,497.56 2.00

T AT S G A S A e (RS BN R LRSS B ) 3881, AN EAORAS 5 9 A
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