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6.4.7.8 HAhfufk
A, NIt
H]
5iH AHAEK
201746 H 30 H
AT 25 B A8 7 G PRAIE 4 -
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TRARIK F 447 9 -
THHE & 1 5% 24,795.19
TS B 5 o 148,765.71
=nan 174,152.81
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MIRGIEFRTE H 2K - - 4| 8,335,773.78  8,335,773.78
HrE Rt 14,613,194.72 - - 100,608,652.89 115,221,847.61
1 £5t
AT 2 [A] 32K - - - 75,586.56 75,586.56
AT N S - - - 149,867.88
HEAMD 149 867.88
N ASHEE B - - - 24,977.97
24,977.97
NATAE 5 5 - - - 822,391.86
R 822.391.86
oA A3 - - - 350,275.12
fte 513 350,275.12
ff Tt - - 4 1,423,099.39 1,423,099.39
GBS R | 14,613,194.72 - 41 99,185,553.50| 113,798,748.22

T RAPRAARIEE T KGRI A SCME, FF%IR G QM0 i 08 € fr H 808010 B -4

BEAT T

6.4.13.4.1.2 FIZ XK BIEBURME AT
AFE4T 2017 £ 6 H 30 HARFFA GRS, HEFFERSRTERE NEIER, Fiknissl
RIAR BN A FE 4 B P 1B TS EE KR

6.4.13.4.2 AL R

AN A 2 Fi <

il TR 24 Se O (B BOR R St S R AN R AR A AL BB Ry AR I G
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RIpT AT Bt 7 S St AN RS, PR B AN XU

6.4.13.4.3 FHAhH#E XK

At AR A X 2 4 i 4 P R 4 i LA 2 SO B B SR 3 4970 R e Tl 3 0 3 R 26 DA
(T 3 A A IR B AR BN T 2 A B R o AR TR T AR TR S5 A8 5 BT B iy slARAT IR R T 3 52 5
(R SR, BT TG (0 A AN R IR SRR T BAMUE S5 AT 44 B B 8 1 L BRIk S I ) 5
AT BE SRR T UE 7 T 37 B A4 B B (K 5

AEE G R X AR 8 (B P C B RS, — I MRS ORI S I B LB A AR e, G R i
FE BN RLRE AT KA AR . E R PR E AR T, A0 3 e 5 e MEAE 45 A I B
TS AT [ G IBUR W 4 THIRITIT 3 175 28 25 v R S AE 27 717 47 f) BB R 3 A AP e R
CESAE AT A R 2 KT AT i B 3T 0TI b B8 1 B8 i R S5 2 A
SrATRIECBIR SR 255 T A A [ 4 il R BSOS RFAE , 8 A IE I BE =T B LU, B R
IR . TGS I E ]SS & WSO B AR, ST SnE . B I E . R
HEVATIBIE, RKEZRO AT RER LRI T IR K

ST 3 T B AL 1 3 WS R AR A AN R RIS, o AR < R SRR R o R 4 7 1 L A9 Vi B Ay
60%-95%, FH 427 T-AE A (R 55 A2 28 A UF AR DR ¥ B S 00 LU AN Tl 30 4 R 4 55 7= 1 80%. 4T,
TG (W 4 HE N HOW AT G BT R IE SR A% St 4%, e SIS F 2 e B vE X i e AT
JAE 2B, 04 VaR(Value at Risk)F 25 Rl i AR 4 1T POV ZE MRS IR, B Bf v 4 b o JR e
AT BREFAIE ] o

6.4.13.4.3.1 oAb RO
SHRAL: NRMJT

AHIR bR
201746 H 30 H 2016 4£ 12 H 31 H
iH i B4 i B 4 5 7
N RME FEiHE b AR E {1l E A
B (%) (%)
A o Ve R P — RS AR BT 93,707,711.82 89.51 | 92,063,922.36 80.90
A8 Gy VG B e — H AR Bt
5 PG R 7 — B IR IR
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TR SR B — BUIES BT - - - ;
HAt - - - -

&1t 93,707,711.82 89.51 | 92,063,922.36 80.90

6.4.13.4.3.2 FCARA A XU IR 43 BT
58 Baoll 4 b e i v DA A () oAt T 37748 S (R AR AR

XFBE AR H 3 B 1LY
M G AR TR
FH I R AL £ F1) 22 ) A AEREE
o Hr
2017 4F 6 J3 30 H 2016 £ 12 7 31 H
WG BHEHE BT 5% Iy 850 1) 896
P S FLAHEAE T B 5% /%) 850 /%) 896

6.4.14 BT HEBA ST THRERE R RN HAMER
6.4.14.1 S I

BERFAOERH, AR IO E U KK H I

6.4.14.2 HAh

WA PR, AL IO 20 ) H Al 2 ST,

6.4.14.3 W 5 R R (1L v
AMEARFC T 2017 4£ 8 H 23 HAARIL S ARG 1 Ak,

7 BREAGHRE

7.1 HEREEEFHE BN

SRRA: NIRRT

N b 3 4 TP B

P | iH Sl 6l (%)
1 R4 93,707,711.82 88.33
Hope R 93,707,711.82 88.33
2 [i] 5 Wi 2l 4 % 585,007.50 0.55
Hrr: fiip 585,007.50 0.55
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b & atless . .
3 nEEEE . .
4 ST A T - -
5 SN IR 4 b 5 . .
o S ] ) 1 S8 N R B 4 ik
% i i
6 AT B EF &S5 6,184,732.44 5.83
7 oA 25 1 % 7= 5,613,817.75 5.29
8 &t 106,091,269.51 100.00
7.2 WMEBRBATW SRR ERTAE
7.2.1 MERRBAT I 2R BN R R R A S
%\ S%gé\
fRFS | K A Go | TR v *f’ﬁm”
A Zz\ *4(\ tl&\ @ik - -
PRI - -
C il g b 85,771,212.50 81.93
D B #0. R ROKA F= FEE R - -
E eS| 4 . .
F ok AR - .
G TiBIEH . OB ATEENY - -
H {15 A0l - -
I R ARG B HAR RS 1,918,304.00 1.83
J Sl 2,538,220.00 242
K Jia3: |4 - -
L A5 A7 25 Mk 55k - i}
M BFHTE 5T A F AR S50 - .
N IKFL AN Lt B FE 3,479,975.32 3.32
o} JEERSS BT HoAth AR 55k - -
P HE - -
Q PAR 2T AR - -
R A ARE R - -
S ZEE - -
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&1t 93,707,711.82 89.51

7.3 AR A FMHME 5 E S B E H BN R T R A
GEpAL: ARG

i B 4 E P i
Fag | B Ji S A4 PR HE(K) AN e
fHEBA1(%6)
1 300007 DB LT 374,400 7,210,944.00 6.89
2 600801 HHTKYE 512,300 4,882,219.00 4.66
3 600686 EWRE 334,708 4,451,616.40 4.25
4 300061 SRR 4 224,060 4,127,185.20 3.94
5 000823 e P LT 283,002 4,080,888.84 3.90
6 600516 PN 268,300 3,815,226.00 3.64
7 600761 GRE T 288,937 3,785,074.70 3.62
8 002635 LR 101,100 3,661,842.00 3.50
9 600507 77 KAHFN 429,000 3,659,370.00 3.50
10 000069 BRI A 345,922 3,479,975.32 3.32
11 002466 R 62,908 3,419,049.80 3.27
12 600885 TR A 81,764 3,261,565.96 3.12
13 600596 B oy 380,200 3,212,690.00 3.07
14 000063 I 133,400 3,166,916.00 3.02
15 002384 Rk 123,300 3,045,510.00 291
16 600298 G HLERE 117,300 3,034,551.00 2.90
17 600196 SRR 92,000 2,851,080.00 2.72
18 600782 ETR A 780,800 2,849,920.00 2.72
19 600563 R T 52,705 2,604,154.05 2.49
20 002050 —Ae B 158,400 2,585,088.00 2.47
21 603517 AR 72,927 2,542,964.49 2.43
22 601688 HTRUE S 141,800 2,538,220.00 2.42
23 600487 Tl 88,800 2,490,840.00 2.38
24 600114 IR E Ay 129,002 2,257,535.00 2.16
25 600522 HOREHE 182,300 2,196,715.00 2.10
26 000878 = Al 158,500 2,090,615.00 2.00
27 600498 ED @ik 78,100 1,979,835.00 1.89
28 000401 HARKIE 125,200 1,926,828.00 1.84
29 002174 e ) 2% 60,400 1,918,304.00 1.83
30 600562 &R 18,800 517,752.00 0.49
31 300666 LFHT 2,276 43,448.84 0.04
32 300669 T A 841 14,650.22 0.01
33 000739 % 2l 700 5,138.00 0.00
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74 WMEFARERTHASHERZES)
7.4.1 RIENSHE RIS T FH 2980T 20 4 KR A4
SRR AR

o AR AL 4
a5 Ji SR AR JIE B A4 R AR BTN S P A LA
(%)
1 300007 DU 9,436,400.45 8.29
2 000983 Pa LR 9,386,030.80 8.25
3 000002 Ji A 9,238,655.00 8.12
4 002466 R 7,951,790.66 6.99
5 002240 JEEAE R A 7,572,068.49 6.65
6 600466 WK 7,130,376.00 6.27
7 000739 Wk 2 6,893,110.65 6.06
8 600259 I RA R 6,800,395.00 5.98
9 000049 T L 6,766,166.30 5.95
10 000651 ¥ JIHL2% 6,588,761.00 5.79
11 002460 A= N 6,545,311.92 5.75
12 600549 JE T 145 6,325,124.00 5.56
13 300458 A ERY 6,266,543.95 5.51
14 000970 HRE =3 6,063,276.11 5.33
15 600801 HHTKYE 5,702,954.00 5.01
16 002635 ZIERHE 5,571,315.80 4.90
17 600335 E LA 5,474,287.46 4.81
18 300207 JRHE 35 5,249,835.89 4.61
19 600809 Ly v 39 5,103,020.72 4.48
20 000063 I 5,087,802.92 4.47
21 002668 BT R 5,059,868.64 4.45
22 000639 [ 5,058,858.00 4.45
23 000823 e L 5,045,039.28 4.43
24 600392 AR 4,968,728.50 4.37
25 002425 Ul 4,965,414.20 4.36
26 600702 e 4,923,959.54 4.33
27 600426 e T 4,914,090.90 4.32
28 600760 Hfi RS 4,821,281.48 4.24
29 600741 HEIIR S 4,805,791.53 4.22
30 600110 TEE A 4,788,641.00 421
31 600848 Wil 4,764,954.00 4.19
32 002456 RKIE 4,652,018.74 4.09
33 601908 preeyi| 4,509,273.00 3.96
34 002510 RV 4,439,726.58 3.90
35 600366 TURIF 4,428,346.24 3.89
36 600563 R 4,397,918.39 3.86
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37 002140 KRR 4,371,503.51 3.84
38 600522 R RN 4,302,012.00 3.78
39 000858 T R W 4,295,874.98 3.77
40 600207 LR T 4,187,308.00 3.68
41 603517 LR 4,158,943.97 3.65
42 600885 TR A 4,070,637.10 3.58
43 600761 ZRET 4,066,241.00 3.57
44 300061 SAERS 4,047,792.85 3.56
45 000069 BRI A 4,045,339.61 3.55
46 002035 gl 4,041,413.44 3.55
47 002445 W AL 4,006,290.00 3.52
48 002468 R E PLig 3,973,732.00 3.49
49 600004 H =l 3,932,139.00 3.46
50 600497 Uth B 3,931,468.00 3.45
51 601328 S IERAT 3,828,491.00 3.36
52 300224 IE RGN 3,785,915.98 3.33
53 300127 BRI AR 3,639,856.16 3.20
54 600686 EWRE 3,626,552.08 3.19
55 300285 EER P 3,620,343.80 3.18
56 002521 FUE T 3,591,390.92 3.16
57 300144 R E 3,471,083.99 3.05
58 002221 IRAEREYR 3,443,243.00 3.03
59 300114 SRR INEEN] 3,435,433.44 3.02
60 600507 J7 RN 3,397,654.97 2.99
61 002120 FIE By 3,387,286.00 2.98
62 000758 SRREN Y 3,386,662.00 2.98
63 001979 LA 3,375,741.00 2.97
64 002517 R B ) 2% 3,370,788.40 2.96
65 601336 HAELRES 3,354,411.00 2.95
66 002205 ESESiva i 3,327,882.00 2.92
67 600900 KATHL 3,311,073.00 2.91
68 002080 TR 3,299,930.38 2.90
69 600114 IR E Ay 3,299,930.00 2.90
70 600111 et 3,293,001.01 2.89
71 600039 VY )1 B 3,275,318.00 2.88
72 300310 AEBLRIERS) 3,270,096.76 2.87
73 002043 fBOE E 3,240,345.47 2.85
74 002366 ERE2 AN 3,220,055.00 2.83
75 000878 = FE A 3,199,513.00 2.81
76 603868 KR A 3,178,851.40 2.79
77 002410 JERIA 3,145,317.85 2.76
78 600546 LA ] B 3,102,230.22 2.73
79 002384 Rk 3,076,322.90 2.70
80 600516 UPNEN 3,075,963.00 2.70
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81 600596 B ey 3,035,440.81 2.67
82 603816 B 2% 5K S 2,979,525.00 2.62
83 600298 GHLRERE 2,968,642.95 2.61
84 002099 s N4 2,952,986.03 2.59
85 600990 VY6 ¥ 2,901,567.69 2.55
86 002381 XA A 2,892,587.49 2.54
87 600038 HE A 2,853,215.00 2,51
88 600125 BRI 2,846,607.84 2.50
89 002538 A JRFE 2,840,852.74 2.50
90 300069 Koy IEESYE] 2,834,595.00 2.49
91 600196 SEEKEZ 2,834,193.00 2.49
92 600521 N4 2,831,384.00 2.49
93 600416 e REEN g 2,811,193.43 2.47
94 600183 AR 2,807,087.00 2.47
95 600782 ETR A 2,804,388.68 2.46
96 600729 HKAR 2,804,194.00 2.46
97 002368 N ibe 2,803,132.92 2.46
98 002094 HNET 2,776,508.59 2.44
99 603626 B RHE 2,769,643.00 2.43
100 600562 R 2,758,700.76 2.42
101 600425 *ST HA 2,752,899.00 2.42
102 600486 YLD 2,745,910.60 241
103 300411 & JE ey 2,700,537.00 2.37
104 600547 IR 4 2,696,973.00 2.37
105 603737 = R 2,673,025.64 2.35
106 000333 EOE ]| 2,660,813.20 2.34
107 000538 =A% 2,580,588.00 2.27
108 000776 T KAES 2,580,165.73 2.27
109 601688 HEFRAE S 2,571,278.92 2.26
110 300124 CINER 2,565,189.84 2.25
111 000826 JA 1t Sl 2,564,365.26 2.25
112 600703 =t 2,563,508.00 2.25
113 002050 e 2,533,175.00 2.23
114 002447 S IAR 2,519,670.71 2.21
115 000848 R R 2,472,639.00 2.17
116 601888 Hh [ [ iR 2,461,772.22 2.16
117 600487 il 2,315,026.00 2.03
118 300465 SRR 2,304,855.91 2.03
119 600997 FFEEI 2,297,070.00 2.02
120 601595 lakiaaaN -2 2,294,541.00 2.02

TE s AT RN A 4 1S e e RS BN R LU ) 3181, AN A SRAE 5 9 A

7.4.2 RFSEH SR HIRIES R EE 29500 20 4 KR R4
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SRR NRTT

o AR L 4
5 Ji SEARRY Ji B A4 R AR TS A P A LA
(%)
1 000002 Ji Fla 9,334,282.49 8.20
2 000983 Pa LR 9,069,646.87 7.97
3 300458 A ERHY 8,915,781.98 7.83
4 002425 JIHCCt 7,940,390.67 6.98
5 002447 SR 7,702,029.87 6.77
6 603737 — R 7,659,592.27 6.73
7 300411 & JE WA 7,427,830.11 6.53
8 300377 SIS 7,412,113.09 6.51
9 002240 AR AR 7,335,519.42 6.45
10 000739 % 2l 7,279,299.18 6.40
11 000049 1 L 7,232,348.68 6.36
12 002468 R E PLig 7,090,166.90 6.23
13 002668 BRI R 6,800,967.80 5.98
14 002460 EER A 6,662,209.24 5.85
15 000651 & I HL2% 6,543,010.00 5.75
16 600259 I RA R 6,486,452.27 5.70
17 600466 Wtk 6,470,983.59 5.69
18 000970 R =38 6,233,762.16 5.48
19 600549 JE 11485k 6,208,576.00 5.46
20 002120 BRI 6,173,263.43 5.42
21 002094 HHETF 5,533,086.89 4.86
22 600392 AR 5,424,793.46 477
23 600809 ULy 7 739 5,411,404.82 476
24 600497 Uth B 5,385,285.10 4.73
25 002466 RIFHM 5,380,603.64 473
26 002766 RERMN 5,330,341.75 4.68
27 600848 IR 5,185,756.57 4.56
28 600741 IR 2 5,169,992.84 4.54
29 600760 H i Y 5,064,590.19 4.45
30 600426 e T 4,977,457.30 4.37
31 300379 K78 4,966,074.76 4.36
32 000858 i AR W 4,954,067.82 4.35
33 600702 TeR A1 4,898,324.85 4.30
34 300207 JRHE 3% 4,885,411.37 4.29
35 600335 EHLRE 4,856,565.75 4.27
36 600110 T 4,776,199.76 4.20
37 300271 HeF R 4,752,444.50 4.18
38 000639 [ 4,706,936.39 4.14
39 002456 MR HEE 4,675,474.65 4.11
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40 002140 KRR 4,506,879.44 3.96
41 601908 preei| 4,379,611.74 3.85
42 002035 B Iy 4,278,749.44 3.76
43 600366 TURIF 4,266,839.53 3.75
44 000823 8 LT 4,247,145.09 3.73
45 600207 YA 4,219,487.88 371
46 600004 Hzil 4,115,721.24 3.62
47 002712 AL 4,059,220.58 3.57
48 002445 H R Ak 3,953,718.33 3.47
49 002510 RIRHE 3,935,315.50 3.46
50 601328 S IMERAT 3,871,328.00 3.40
51 300323 EREH 3,848,729.61 3.38
52 300224 B RGN 3,829,420.12 3.37
53 002669 JRETE At 3,605,494.74 3.17
54 600425 *ST HL 3,601,558.79 3.16
55 300285 ESRy ey 3,585,635.15 3.15
56 300398 KR 3,547,125.56 3.12
57 300127 RSCIR T AUN 3,464,082.22 3.04
58 002221 RAEREYR 3,441,997.23 3.02
59 001979 L AN 3,441,596.24 3.02
60 600900 KATHL 3,398,866.00 2.99
61 002043 o T OE 3,397,057.55 2.99
62 000758 SRREN Ry 3,387,038.00 2.98
63 300144 RIS 3,368,855.60 2.96
64 601336 R VNI 3,352,543.25 2.95
65 002521 KU 3,348,889.38 2.94
66 600759 PHBRIM S 3,323,660.09 2.92
67 002205 el 3,280,053.08 2.88
68 603868 KR 3,251,045.66 2.86
69 300465 Eis 3,242,868.08 2.85
70 300114 HH L FL 3,242,189.03 2.85
71 600039 VY 1| 45 3,239,273.86 2.85
72 002080 TR 3,220,507.45 2.83
73 002410 S 3,197,300.20 2.81
74 603816 JBi 2% 5K S 3,197,047.50 2.81
75 600111 Bl i 3,174,298.14 2.79
76 300353 KR 3,164,524.95 2.78
77 002366 ERE2 AN 3,148,221.92 2.77
78 600546 LR [ s 3,130,435.33 2.75
79 002517 R A 2% 3,108,258.70 2.73
80 000928 HH X [ B 3,020,417.82 2.65
81 600125 BRI 2,968,167.12 2.61
82 300310 B 2,963,143.67 2.60
83 002099 W 2,957,270.37 2.60
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84 600703 =Y H 2,950,615.12 2.59
85 600990 VY ] 2,949,569.78 2.59
86 600486 BT 2,949,184.50 2.59
87 600038 B 2,943,302.40 2.59
88 300231 B R 2,892,579.74 2.54
89 600563 R T 2,884,023.00 2.53
90 600521 1245l 2,848,123.71 2.50
91 603626 BEAREHE 2,800,612.90 2.46
92 300124 CNEAR 2,796,361.00 2.46
93 600416 T LB A 2,783,792.00 2.45
94 600183 AR 2,766,293.92 2.43
95 002368 A Sy 2,754,257.25 2.42
96 600729 HKABR 2,738,491.00 2.41
97 600547 IR 4 2,719,056.00 2.39
98 002381 R Ay 2,706,683.72 2.38
99 300069 SRR 2,651,625.00 2.33
100 000538 =AY 2,636,216.90 2.32
101 000333 EMEEH 2,632,355.25 231
102 601888 Hh [ [ iR 2,626,540.51 2.31
103 002538 A JRE 2,593,718.66 2.28
104 000776 I RAESF 2,589,708.00 2.28
105 600562 B B R 2,391,203.00 2.10
106 000848 TR R 2,380,235.26 2.09
107 603186 HEIE B 2,365,019.15 2.08
108 300236 iR 2,348,924.60 2.06
109 000807 PRGNV 2,342,341.48 2.06
110 600197 (VAL 2,339,887.76 2.06
111 601933 TR R T 2,335,811.11 2.05
112 002635 ZIERHE 2,329,807.86 2.05
113 000826 JA 1t Sl 2,328,987.56 2.05
114 600835 LA 2,290,324.15 2.01

TE e AT S A S H S RS e R BN AR LRSS ) 3181, AN A ORAE 5 9 A

7.4.3 TNBERH A B R S B R N B AT
EHEAL: AR

SEANBEEERIRA (RAS) S0 596,372,576.42
SEHBEERIURN (3D BT 600,378,363.94

T ARTSRANBERH A (BRAD) A AN SE BRI (RRAZ) B P47 K T2 AL < 0

A A e LASSCH ) 81, AHBEMRIZ S 2 .
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75 MREFR RO ROMEFREAS
Eh: AR

i B B A L

Fr 5 3355 it AR E
(%)
1 [ % fii
2 | JUTEHE
3 ERIR
Hor: BURTES R

4 | ki
5 Al R
6 TSR
7 AT (A A2 #f50) 585,007.50 0.56
8 [F] b A B
9 oAt
10 | &it 585,007.50 0.56

7.6 SPARAZ A SOMME oy B S 3715 B BB R/NER R B AT 148 25 3 R 9 4
GEpAL: ARG

3 G A
e RS 555 44 % HE(K) o R E

E EL (%)
1 128013 YA 5,775 585,007.50 0.56

7.7 AR FMME b B HE RN B BT B SCRAES B3R A
ARSI AR T AR RFAT B SRR SR

7.8 MEPRE A RIME SE ST FE B DEEFRRT LA R SRR T A
ARG ARG AR RFFA ST 2R ATL

7.9 SPARAE A FOMME o B B 15HE BB R /NER P B AT A8 BUE S 3R 4
AIE AR WRRFFABOLERH -
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7.10 REFRAES BT MBI H LU
7.10.1 #HREPRAE ST HBIEH ARSI

AHe AR IR BB AR I BT

7.10.2 AESER BRI KB FBOR

AR R AR RS B RN, AR IIORAEDY H B, A P st sty . A2 5 iR i
Ei=p El e O

ARILGAEBAT AR I TR AR GEIS 1 Pl i T X 27 117 3 S AT 155 (1 40 W P 28 45 XU WA 2 F 40 A
B E PRI HL L R E IR AR (2 Sk E IR E B S IR AR, JFARYE WU B R (B
PO LA USRI XU, R B E R A B R B el s ok, ARSI TELR &8 IBIE SR T S R B
W7EAT S UL KA a B ah e . s e XUBSHRFAE A (R KT (1 Al EEAT 35058 e £8, BL
Xy RS B 777 2 P R G XSG AT B 2 IR o

711 A HIR AR E ST B E G 53 52 E 5L
7.11.1 A E A S BRBOR

T
7.11.2 MEBIRARESHTE I E GRS
R FE AR A5 A P E A 5
7.11.3 A HAE A SR B BT

I

7.12 BEAGWEIHE

7.12.1 AAREHIN, AEESERE T BIERR AT BRRA S E IR AR, MRAER
&g H AT —E N Z B A TIPS, AT RIS .

7.12.2 AREESI G MHT T A R, AR TR A A R I IR E A R 55
7.12.3 AR HA S TR =1

B ARt
75 e S
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