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6.4.7.6 LWESE
S NRM
AHA
| 20171 H 1 H%E 201746 H 30 H
FEME ) K TH] 40
AEER 80,161,655.98 80,161,655.98
A H 20,113,337.97 20,113,337.97
AHANEE] CPL“- 5 3H 5D -49,899,378.70 -49,899,378.70
ZINCER S 50,375,615.25 50,375,615.25
6.4.7.7 R4 ECFIE
Az NRMT
T H B S 4y S 4y AT EEAE AT
AERER 1,527,749.89 2,891,469.53 4,419,219.42
A HAF 8,210.32 669,927.87 678,138.19
# HoA /\"'ﬁ?‘-\‘ < p
#ET P 5 A 83,053.10 -1.861,109.78 -1.778,056.68
B
Horp, B4 K -54,963.10 585,976.22 531,013.12
Bt A EIF 138,016.20 -2,447,086.00 -2,309,069.80
A 2L B A -1,437,224.61 - -1,437,224.61
AR 181,788.70 1,700,287.62 1,882,076.32

A5 22 L 46 BT



e 2 A5 G 5 A S T S SR B 4 2017 S 4R AR I

6.4.7.8 FEak AL S WA

Bpr. NRMt
5iH A
201741 H 1 H&E 20174 6 H 30 H
e LIISEL PN 19,184.82
€ WA AR BN
HAh A 2R SN -
g - SRR ISP 1,918.24
HoAth 250.48
&1t 21,353.54
6.4.7.9 BELHFWE
Az NRMot
HiH AHA
20171 H1H%Z 201746 H 30 H
S HH I S AT S A 30,627,089.18
ol S R B A S A 30,752,457.86
SESE B EEZEANURN -125,368.68
6.4.7.10 fR&BRF W 2s
Bpr: NRMG
AHA
TiH
20174F1H1H & 20174F6 H30H
FHEE (fE EE P AT
f:ﬂiﬂﬁ 5t 3e I e A 25 B3 A ik §7.472.208.22
PISY
Jok: SEH TR (BUFE R S i 203 5
ik 86,754,994.80
Pl SEYSCR) S L 1,123,411.70
SESE iR ZE A IRON -406,108.28
6.4.7.11 A
Bpr: NRMIT
SiA A HH
20174F1H1H E 201746 H30H
% ZEHR B 7 A R IR 2 23,256.00
eGP A R U 2 -
Sann 23,256.00
6.4.7.12 AR ERShRZE
Bfr. NRM

2 23 Tk 46 U




e (5 P4 ok 5 2 LR 7 PR DR R < 2017 4R 4R TR

A
REAH 201741 1H 2017466 H30H
1.5 Ty VG Bt 7= 669,927.87
— T 666,338.28
e ey 3,589.59
PP L RRIE SR -
— R e W% -
Dite ol ks iy -
HoAth -
2F1ET A -
—BUEHR 5 -
3. HAh -
it 669,927.87
6.4.7.13 HAtuls A
i NRoc
5iA A HA
201741 A 1H 2017466 H30H
B[R] RN 56,923.27
it 56,923.27
6.4.7.14 XX B %A
i NRoc
5iH A
201741 H 1H 2017426 30 H
5o BT 58 25 9 98,672.07
AT AT 3752 5 B 2,555.00)
ot 101,227.07,
6.4.7.15 HAh 3 H
Bhr: ARG
5iH A
201741 H 1H 201746 H30H
Hit 2 H 24,795.19
15 B35 55 3 109,095.94
BATICRISH 3,847.30
i F 24 2 18,000.00
HoAth 7% H 600.00
it 156,338.43

6.4.8 AEM. F-AMMEHEEHK A
6.4.8. 1A HH

2 24 T3 46 U




e (5 P4 ok 5 2 LR 7 PR DR R < 2017 4R 4R TR

Teo

6.4.8.2 B MR HIEHH
Teo

6.4.9 KEXHRKR

6.4.9.1 ACH i B & R A KT B & KB
ST 4R AT I 2
e A R I A ) ii%ﬂ}\\ e EAL TN R
R AT I A PR 7 (b L ARAT) RN 4 (ORI AL

T TR RIRAZ 5y PILE I H MV 55-¥6 B N 4% — R p L 2% T 32

6.4.10 AHzE #H K b FE AT E AR K SRBE R 5
6.4.10.1 A KRBT 5 BITHITHR 5
6.4.10.1.1 BERXH

T

6.4.10.1.2 BHER 5
To

6.4.10.1.3 HHEXH
T

6.4.10.1.4 PIZATRECT B &
T

6.4.10.2 REXT7 i
6.4.10.2.1 HE&EH%E

Bhr: ARt
N AT L )
IiH 20174E1 H1H E20174E6 A | 2016421 H 1H £201646 H
30H 30H
2 H e A T 4 I SAT ) B 9k 206,087.07 1,109,070.36
Horbs ST BN 2 P 4Edr 3% 11,718.10 17,212.17

25 jidk 46 7T



e (5 P4 ok 5 2 LR 7 PR DR R < 2017 4R 4R TR

T E‘Zﬁﬁ/\%ﬂy\ﬁﬁﬁ/\%ﬂﬁﬁﬁ/\ﬂ Ve BN AR 22 i — I 2
iR, BHRIUTERHA AR, %A HitEAFN:
FVE BRI = AT — H 2 B 1B x0.6% /| 245 REL-

6.4.10.2.2 H&IHER

SR PEEE 0.6% 4 TR

Bfr: AR
ENH R AEFE AT B A
i 201741 H1H 2201746 A | 201641H 1H 42201646
30H H30H
R A I A e B SCAS AR R O 68,695.68 369,690.09

TE: SOREEEIEE N P TR AT T 2T — H 2R B0 0B 0.2% M J R it 4, 1ZHR

ESAAK, %A HirEARN:
HICE P =n1—HIE S E 15 Ex0.2% | HE R

6.4.10.3 5RBRT7#EATHRAT A L i I 35 (& [BI) 22 5

Bhr. NRMt
A
20174E1H 1H £20174F6 30 H
AT T 9558 7 G0 FE 430 R ) Fe 4 1A
PLIES S
LT Fe L To&ER | FLEBN T 5 G F)E S H
B 2R
AT L 7]
201641 H 1H %201646 430 H
BATIE T fRF538 5 40 Fh 435 [a] o4 TE (A1
P NIESS S
LT Fe L To&ER | FLEBN T 5 G F)E S H
o E R AT AR 10,241,474,
AR A ) 10

6.4.10.4 FREBEFHHRATEESHHENR
6.4.10.4.1 |EHARSEEANZHEERERELESHNBEMN

T

6.4.10.4.2 REHIARERESE BN Z S HARRETT BR A E SR H

526 ji4k 46 7T




e (5 P4 ok 5 2 LR 7 PR DR R < 2017 4R 4R TR

T
6.4.10.5 HREBHRERBITERRPL LA RF BB
Bpr: NRMIT
A AR AT LA )
SBE T 4R 20174E1H 1H £20174£6 A30H | 201641 H1H %201646H30H
HAR % - EP SN PN HAK %01 AR SN
HERAT IR AR AT 5,397,679.10 19,184.82 | 6,219,878.20 50,722.13
6.4.10.6 AEEEAFEBINS5RB RFIERRIER
T
6.4.11 FliEECE
B, ARt
Ig//%,%\ EI be
10 4y B
TR 4R 3 Bl &
F5 F G0 KA %1
H KA it
7 7 AR i
M Ak
2017-
1 2017-01-19 - 0119 0.180 | 1,357,978.49 79,246.12 | 1,437,224.61 | -
&t 0.180 | 1,357,978.49 79,246.12 | 1,437,224.61 | -

6.4.12 #K (201746 A 30 H) AREFARREZRIES
6.4.12.1 BERAIEHT K A8 RIESH T T HRFFA FREZ RIES
To

6.4.12.2 HAFRRZR IE BIEAE 5 HAE IR 57
6.4.12.2.1 HRATIR T HMIFIERIY
BEAREWIA 2017 4£ 06 A 30 H 1k, AFEE TR M FHMRATIAITIZ 605 1F [BIAAZ 5 B 32 H

(5] g 5 o 8 7 R AR o

6.4.12.2.2 3 5 i 3% 1E 6] g

27 713k 46

=



e (5 P4 ok 5 2 LR 7 PR DR R < 2017 4R 4R TR

HEAME WK 2017 4 6 H 30 Hik, FEESNFHUEZHAL S T 1E R RS 5 T RS2 H R IE
7+ #4270 8,000,000.00 76, F 2017 £ 7 H 6 HEM . 1ZRT 5 BRARFESHE N M ERGFR, 200F
FRAZ Ty AT e W be B BONARESR JR . AME TR B AE 52 IR AR B

6.4.13 &R TR & EE

AIL R — R MER RS, BT B Emsht. R a R AR R &M T A
FEABIFRT . AFEGAE HH A EVE 3 15 X 465 b TR 50 0 XU 3 S0 4545 FH UK
AN XU B T 4 ARG o A 7 < O 26 < BN D IR A B ) = ) A 5 DK DB XU 42 i 78 R
SERITE R Y, AR T A IR AN AL 2 2 ) R A5 D1 2 A S T IR ML 2 A DC TS P I A et
ER7

6.4.13.1 MUK B BRI LM

REEG IR TN FAT A AR AR R, dEor 1 DURHE 6= A 0. B
g, RS HIZE oy WRSRAEAZEE . RUR B B3R A5 AR S 45 3 T T A B U R B M R R . AR
SHEESEHAEE RS VRN EEZE RS, Aath]e RS ZBE, & B0E I X R
R RIS IS, 7R R BT RS MR b 2 b2, PP BRI 28 A H #4787 b R s i A
PR s 6 5% 45 0 J2 T RUR B R 57 3 2 p M SRR A R XU B B 1 5%, W AR S &4
15 58 RS AR IR 5 2R AT 5 8 IR B SIS0 i 58 o M SR A SR IR B S0 A W] AT S 47 5t
FHBRK E.

AR e 45 0 2 < B NG T < T B g XU A B 77 9 o Rl MR A A B M B T vk Al
D025 Tl DA 7 A PR AT RE AR SR o ME MR 0BT FRD A BE R A, S AT XRS5 2 ) 7 B R B AT b B0 [ A XL 45
RIWIBEE o T E R TR R, ARIEAIE SR bR, 456508 fric H it T Ak
IR E S AR AR B, R RS, W AR R AR EE A B B SRR, B AT
FEHRT 2P RS HEAT IES L A AR PEAY, I AR PR, K RS ] R TR 32 T A

6.4.13.2 1= XU
5 RS R FR I S SRR RN G0 F R BT AL 5T, SEREFIREIESRZ RITAH
PUEZ) . R4S AT RIAAR BN, 58U &% =10 R IR 28 AR AL A KU -

AN (2 S BNAE S 5 BTRS 52 5 0 T BB IR DLEAT 1 7870 VP A o ARk B HOARAT A7 3K A7

528 jidk 46 7T



e (5 P4 ok 5 2 LR 7 PR DR R < 2017 4R 4R TR

JRCEE 28 v BN EARAT A m 1A 73 M B A B % 2 P M 1) FAT 2 T8 BRSNS AR DA RO ARAT
PR A 5 < 0 5 < A PRAE B o T R B EAT i 28, AT TD 5 3K e ARAT A7 0RO A5 R A
HR o AN G AEARAT 8] [F) M T 3753047 58 5 Wi B0 50 52 5 % - BEAT A5 P PP AL I RHIE SR A2 515 2k AT PR 1
DA ) R S A5 P XU s 752 53 FTREAT 152 23 P4 A [RIIE 23 1 45 550 A PR BT A B 958 53 6 T 58 B
RS SCSORUR IS 5, 3B 20 KU AT RETEAR /N o

AT (R B BN ST T XU BRI, ) £ B8 A AR PSS P Al R e 22 R AT
NEAE AR, Hoad i 7 o £ 5% DA B0 P XU

AR T G ) B B NAE ST S WA 28 50 0 T I RARAIRBLREAT T T8 0 PP o AN I 8 IO ARAT A7 A7
JBAE 2 [N RARAT AT R IE S B A B 2% O3 2 P L A LA i B A DR A < AU AR O 4RAT
TR AT G 02 e BN BEAL 5y 0 T A I AT I %8, PRI T 5 3 SR ARAT A7 UM 5% R4 XUz AN
HR o AIEGAEARAT 18] [F) b 7 3753047 58 5 Wi B0 58 5 % - BEAT A5 P PP AL RIS A2 172Uk AT PR 1
DA )R S 455 P XS s A58 5 FITREAT R A2 5 P4 LA [RIIE 73 1 45 55 PR ST 2 W 938 2 X T 58 B
UESFAZOF T 5, 320 XU AT RETEAR /N o

AT ) B BN ST 75 T AR IR, S e X 50 B ol A5 A5 PP SR I IE SR A AT
R R RS, L 73 Al B 58 LAY B RS -

6.4.13.2.1 #EIAE AR FINRIGFHR T

A NI
- ARHR ER
o 1A= FH Y
RUTE P 2017426 H 30 F 20164F12H31H
A1 3,003,900.00
A-1 LR - -
RIELL 19,351,000.00 4.993,500.00
&it 22 354,900.00 4.993,500.00
T RPN RS 55
6.4.13.2.2 HKIAE IR SHRF R
HAr. NRMIG
AR R
<A i R
KRR 2017467130 20164F12H31H
AAA 9,925 910.00 20,167,660.00
AAA DL F 11,454,793.50 12.342,000.00
AIER

2 29 Tt 46 U




e (5 P4 ok 5 2 LR 7 PR DR R < 2017 4R 4R TR

| &t | 21,380,703.50 32,509,660.00
T RYPAFTTR I i LB G Rl

6.4.13.3 JAh XU

AN R 5 i <5 P 45 < it T R ARSI AE S RS . AN B B I XU — 7 THI R B T3 54
AR N AT BEI R IR R 40, 53— 7 TR T B0 R T A (K22 5 T 4 A R BR T
S FR) A 30 DAY e i RT3 9% 4 o T e v A T 3 1 IR B sh B0 1 00 DA BRI AR AR T o 0T b A e [
B RN R, A T < P 5 < A BN A5 0 ) A 5 < ) B A B ] 155 V90 A 77 85 B 92 9 T R s 1
oK, DREFFRE SRR A G TR LG ST 5 AHILAC . ARG R G E BRSSPt 1
FEARNE (0] 4%k, 240 5 70 15 100 T Ve ] s P Ak B 7 =X, o K1 8 D O [ A X R P 3 XL
W, RARRE S R AR

B 5 B A AR I KR B RS, AR 5 < P R < S A S S ST 1 XU B ) v s M L
BIEESR, RN VESRAR AT R SE R R A A, BRSO TP EE TR bR . 4L 7RI 5] N AR B RE
T EEETabR . G AR ILRE 1B I BT i A AT L B8 52 BRI R 150 B P L9 55 . AR G4

WK AR RAT RICEE T E AR 3 G 5 E ) 10%, HARE G5 AL et eE N EH
() HA R S IE R A — KA B AT FRE S A I IZAE SR 10%. AL G 7 RHR /- IEFR R USR5S

Gy L, AR ATAEARAT IR [RINE 3258 5, BRI R o 8107 1A 76 7 < B3 7 Ut e 22 I 32 KR il AN
AEH HELIITEOLAN, AR LA G B R a I A8 . BEAh, AL T JE I I Y (0] g i 53 U5 3
NGB S NP PER R, e B IR — A 2 A I B B A fe (e

I S S I <t 7 K B H O — A H BLN HLAE RS, AR SR A ) e fh i 5 At 5 20 2
SE R H B —A H DA BT, Ay I8 a1 < B0 (B (B A 8 At ) B E 2 H AR, itk
MK T AR A E O AR T ELR & 2 2L B

6.4.13.4 TR
737 A A2 4 2k 4 AT e S il T L P 2 SO B A SR I 98 2 R B Ak T 3 35 A A IR 3% 1 28 50 1
KA ARG, AR R ZRE RS A KU AT A A7 XU

6.4.13.4.1 FIERK:

M IR 2 415 < i T EL B 4 0 0 B O <Y 52 T S A 2R AR Bl i A A e sl XU . M AR kv
<R T RIS I b T T A B TR S A SR AN E T R R, e VR Sl R 2R S i TR T i
AN IS 31 18] 5 SRR 5 7 37 7M 2 F R 58 S 0 T AR SR I B IR 5 e 40 XU

25 30 pidk 46 T



e 2 A5 G 5 A S T S SR B 4 2017 S 4R AR I

A 4 PR e 4 BN S DX A B < T e PO AR SR BB P B 1 BEAT A%, DRI R A B A
JRE TR R R R AT R

6.4.13.4.1.1 F= XK ik

Az NRMot

AR

1EMR 1-5 4F 5% L AR &t
2017 %6 H 30 H
%

HRATAERK 5,397,679.10 : 5,:397,679.10
= R O 83,503.82 - - 83,503.82
FHARES 18,842.30 - - 18,842.30

L e 26,901,943.50 16,833,660.00 9,860,476.00 53,596,079.50
MIGIEFRTE H - - 593,001.66| 593,001.66

MR R, - - 785,789.92|  785,789.92
WA R D R - - 119.34 119.34
Ao =San 32,401,968.72 16,833,660.00 11,239,386.92 60,475,015.64

ik

SE AR

= Jibif i 8,000,000.00) i 1 8,000,000.00

K
NAIIEZ5 15 2K - - 1,100.00] 1,100.00
AR IBE [|] 3K - - 3,997.93 3,997.93
INERE=EL NG e - - 25,648.11 25,648.11
MNATHEE B - - 8,549.35 8,549.35
NATAE 5 % - - 35,361.63 35,361.63

AT F R, - - 8,775.92 8,775.92

HoAth A7 A5 - - 133,891.13  133,391.13

8,217,324.0

it 8,000,000.00 - 217,324.07

7
| U B 24,401,968.72 16,833,660.00 11,022,062.85 52,257,691.57

EER

2016 4 12 A 31 1N 1-5 4 58Pk AR &t
H
wre

AT 5,898,171.73 - 4 5,898,171.73
e 872,244.14 - | 872,244.14
B ARIE S 39,128.89 - - 39,128.89

4531 Tk 46 BT



e 2 A5 G 5 A S T S SR B 4 2017 S 4R AR I

oy AR B e 10,899,760.00] 26,603,400.00 - 3,280,050.00 40,783,210.00

SN 3 4 i %
FA Liﬁ”ﬂ) 27.900,134.85 1 - 127.900,134.85
MIRGIEFRTE 2K - - 4 19,906,046.96/ 19,906,046.96
MR R - - - 620,977.94  620,977.94
VLNl - - - - -
A ER D R - - 4 13,999,118.54 13,999,118.54
HoAth 5 7= - - - - -
110,019,033.0

et 45,609,439.61 26,603,400.00 4| 37,806,193.44
5
1 £5t

TR - - - - -
T 5 M4 b A A5 - - - - -
CiRa et it - - - - -

S HY [A] ) 4 i %
> iib i 25,000,000.00 - - - 25,000,000.00

K

MNATHEFE H K - - - - -
AT T[] 3K - - - 677.46 677.46)
NN YNG4 - - 1 52,603.48 52,603.48
MATFEE 7 - - 4 17,534.45 17,534.45
A A S R 5% - - - - -
NATAE 5 % - - 4| 7547551 75,475.51]
AT F T - - - - -
AT AR, - - - 1,866.75 1,866.75
A F - - - - -
HoAth 471 45 - - 4 290,000.00 290,000.00,
it Tt 25,000,000.00 - - 438,157.65| 25,438,157.65
B R N 20,609,439.61] 26,603,400.00 41 37,368,035.79 84,580,875.40)

T R PR NI G T R AAGIKTTOME, IS 290E A 3 3087 E 1 H 8L H 31

FH TSR,

6.4.13.4.1.2 FIZR XK BIEBURME AT

s | BRI LA A T3 B A A
SO (8 2 ] G P 1 (L
g (A, T0
| WS Gl AR AT
o ZN P AR
2017 £ 6 A 30 H 2016 4 12 H 31 H
i FIZ I} 25 Ak 2 8 W2 11

2 32 Tk 46 U



e 2 A5 G 5 A S T S SR B 4 2017 S 4R AR I

| AR T W 25 ki iz 8 | W Ny 11 |

6.4.13.4.2 SN XS
AN IR i <k TR 2 SR BOR SR B T RNV SR AR S T A AR BB XA . AR dE <
RIpT A Bt 7 S St AN R, PR B AN XU

6.4.13.4.3 HAtH#E XU

A A SRR A e T R 4 i T L 1 2 001 SR SR T 4 U 2RIk T B R R AT 56 LA
(T S A R R AR B T R A B Bl (R AU o AR 4 2 B B TR ZR 38 & i b T elRAT 1) R 17 352 5
(AN S5, BT I 1 At ks IR AR T BAMIE S R AT A B B 4 5 5 B SRR ok S IO B
AT BER YR T UEZR T 37 BEAR P BN 2

B G B B 2L A I B PR AN A KUK, . AR BE SR B AL PP S R 28 7= R 4 LA
RTS8 1 80%. A7 LG H 7L —4F DL N BIBUR i 22 AMIC TR B 587 1B 1 5%: A G
TR BUESFR R B I LB AN TR B A 1 20%. b4, AFEEGHREGE BN
o0 A 5 < BT 45 AT (I 23 A0 S Bt M 9%, W02 2 e BT N R e kAT KU T, R
VaR (Value at Risk)F A5 M- A B 45 TN (K0 P 2EAR A AU, B B AT S b o RUR A T R BER AN 92

6.4.13.4.3.1 AR KUK ML
SN NRTIT

AIAR FAEER
2017 %6 H 30 H 2016 45 12 H 31 H
I H B i i 4 B
AFME FEE b AR E T Ll
B (%) (%)
A o VR 7 — IR SRR 9,860,476.00 18.87 | 3,280,050.00 3.88
A8 Gy 14 BT 7 — B 4 1R
A8 Gy VR4 AT — 51 4 R 3
TR SR B — BUIEH B
HoAh
it 9,860,476.00 18.87 | 3,280,050.00 3.88

6.4.13.4.3.2 FAtA A XU O RURR A 43 BT

%5 33 1k 46 U




e 2 A5 G 5 A S T S SR B 4 2017 S 4R AR I

Bk el 5 BB LS M i e R (R A
VR 7 B 1 v L
WA G ARF AT

HH 2 XU A 5 1) A8 5 PN AERE R
e 2017 %6 A 30 H 2016 % 12 A 31 H
NS s s A S

7.4.1) FFt 5% $4hn#y 200 ]

NI e S A e
7.4.1) T k% 5%

kb #5200 -

6.4.14 H B TEMM O & THRR T E UK AR E R

T
7 BERAGHRE

7.1 MIREEFETAEER

SRRAL: NIRRT
i 3 4 BT I B
% (%)

1 VT RS s 9,860,476.00 16.31

Fees | H X1

Hrp, g2 9,860,476.00 16.31

2 [#] 7 WA 2 5 T 43,735,603.50 72.32

Hr, fiik 43,735,603.50 72.32
B RIS - -
3 REERHE . .

4 ERMTAE AR - -
SN IR SR 5t - -
L SRl A SN R A <

ol
A

o

T

6 BATAE RS H & &6 1t 5,481,182.92 9.06

7 HoAth 25 T % 7= 1,397,753.22 2.31

8 it 60,475,015.64 100.00

7.2 REBARETLS RO BRRRAS
7.2 1 REFIREAT LS RO A RER R A S

25 34 pidk 46 T



e 2 A5 G 5 A S T S SR B 4 2017 S 4R AR I

AR

RIESil|

Kb o

o 2 e B R L A5
(%)

VI NI ONic N 4

594,800.00

1.14

R

il

7,714,076.00

14.76

B B0 BVUROKAE AR

m

IR

HERFIZ

1,551,600.00

BAig BB

i@@ﬁ Al

I @ |m

ER eV a4

5 RAER . RS BRI RS

[

Rl

R4

LG AN 55k 55

s NS4

KA FREEAN 3L it i B b,

JE RS BB A R 55 b

A

P2 TAE

A R E AT R

w | |O |v |0 |Z2|Z|r | R

=
oia

it

9,860,476.00

18.87

7.3 BAREA SAHE GBS E LN TR BRSO 48

SRERA: NIRRT

i B4 P
e | REAE JIE B A4 R HE (k) A prE

H ELA51( %)
1 002466 Paei g N4 30,000 1,630,500.00 3.12
2 600153 BRI 120,000 1,551,600.00 2.97
3 000807 PRGNV 205,800 1,485,876.00 2.84
4 600309 FiEA 50,000 1,432,000.00 2.74
5 002008 Kok 40,000 1,385,600.00 2.65
6 600176 W EEA 120,000 1,317,600.00 2.52
7 002299 XRKE 40,000 594,800.00 1.14
8 002460 Erz N 10,000 462,500.00 0.89

2 35 Tk 46 7T



e (5 P4 ok 5 2 LR 7 PR DR R < 2017 4R 4R TR

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 002466 RIFHM 5,912,480.90 6.99
2 000807 PRGNV 2,405,056.00 2.84
3 601989 Hp [ T 1,683,758.00 1.99
4 002174 TE R ) 2% 1,580,286.22 1.87
5 002555 —tHE 1,449,898.00 1.71
6 600153 BRI 1,446,242.00 1.71
7 600309 Jitet s 1,402,484.00 1.66
8 601238 IR EEH 1,312,500.00 1.55
9 002008 K 1,304,869.00 1.54
10 600176 FEEA 1,279,200.00 1.51
11 002299 SRR 1,237,587.00 1.46
12 002712 Lt 1,165,522.00 1.38
13 600549 JEZ T 145 1,105,938.00 1.31
14 002024 T B 1,103,380.00 1.30
15 000603 2 SV N4 1,080,217.88 1.28
16 600519 HINFEE 1,071,000.00 1.27
17 002431 PR i oy 992,000.00 1.17
18 002236 KA/ A 985,985.00 1.17
19 601669 Hh ] F 981,500.00 1.16
20 000089 EIIWL 957,445.86 1.13

T AT RN GA 5 TS A e (RS AN IR LSS B 3181, AN EAORAE 5 9 -

7.4.2 RIFSEH SHE ISR FE 2980T 20 44 KRR A4
SRR AR

o AR L 4
a5 Ji SR AR JIE B A4 R A RS A P A LA
(%)
1 002466 a1 N4 4,974,496.00 5.88
2 002174 T IR I 2% 1,675,524.74 1.98
3 601989 [ E T 1,652,320.00 1.95
4 002640 e il 1,649,969.00 1.95
5 002555 s L 1,595,008.00 1.89
6 002239 L EEER 1,505,014.00 1.78
7 601238 JREEH 1,359,542.00 1.61
8 600549 JE 1145k 1,195,000.00 1.41

536 jidk 46 71



e 2 A5 G 5 A S T S SR B 4 2017 S 4R AR I

9 600519 DivME e 1,140,000.00 1.35
10 002236 KA 1,125,625.00 1.33
11 002024 T B 1,108,000.00 1.31
12 002712 Lt 1,104,571.35 1.31
13 601669 Hh ] F 1,036,100.00 1.22
14 000603 RSV (AN 991,834.00 1.17
15 000089 EYINL 942,000.00 1.11
16 002431 PRt R o 896,712.00 1.06
17 600685 HH BT 55 889,532.00 1.05
18 300124 CNEAR 888,000.00 1.05
19 600373 HOCAE R 857,017.00 1.01
20 000768 HL L 842,065.00 1.00

T AT S G 3 S A e (RS BN iR LRSS B ) 3881, AN B ORAS 5 9 A

7.4.3 TNBER A S8 RS H R TN B AT

SRR NRTT

SEANBEEERI A (RAS) A 36,666,545.58
SEHBEERIURN (3D BT 30,627,089.18

TEe AT NBERHEA (R AU SE BRI OREZ) B HE 4% S T2 R AZ e

(A AN TR AR H ) 3151, AFREMRAZ S 3

7.5 WIRIEGIF AR FAFREAS

SRR NRTIT

o B B B L
JF5 i3 dn A AVIINIE]
%i(%)

1 K i 7 - -
2 AT - -
3 S Rbfig - -
Horr: BURTE S Rb i - -

4 ML fiE g5 16,833,660.00 32.21
5 Al A Rl % 5 3,003,900.00 5.75
6 SRR - -
7 Al (AP AZ e f57) 4,547,043.50 8.70
8 ENZ: 19,351,000.00 37.03

25 37 Tk 46 U



e (5 P4 ok 5 2 LR 7 PR DR R < 2017 4R 4R TR

9 HAth

10 f=ann

43,735,603.50

83.69

7.6 BRI A SHE GBS E LB /N R I RT LA SR s R A

SRERA: NIRRT

N N 3 G A
55 fRFACHS 555 44 75 e (k) nRME
H EL (%)

16 A4

1 111615254 100,000 9,677,000.00 18.52
CD254
16 F1{5

2 111608316 100,000 9,674,000.00 18.51
CD316

3 112253 15 ZE % 01 50,000 5,075,000.00 9.71

136306 16 S #h 01 50,000 4,924,000.00 9.42

5 136544 16 ¢ 03 38,000 3,692,460.00 7.07

7.7 AR FMME b B FHE RN B BT B SCRAES B3R A

ARSI AR T AR RFAT B SRR SR

7.8 MEHARE A RYHE SEEFFE LA DNEFREI LA SRR HA

AR G AR G WA T &R .

7.9 SPARAE A FOMME o B4 B 15HE BB R /NER R B AT A8 BUES 3R 4

AIE AR RRFFABOERH -

7.10 REWARAZE ST R KIBARR I 2 E O
7.10.1 FREPARA T SHH KB B Re A1 20 B 40

AR AR A BB B R L

7.10.2 ABEEFBIAROBFER
Teo

7.11 G AR AT LB B E 5 B 5238 5 B oL i
7.11.1 AEAE GRS RBUR

T
7.11.2 WEPIRAESHBH B R R A58 40

5 38 jidk 46 7T




e (5 P4 ok 5 2 LR 7 PR DR R < 2017 4R 4R TR

I FE AR A5 VA P A 5
7.11.3 A HAE A SR B T

T

7.12 BFHEREME

7.12.1 AREHIA, AEEEHR T AR R RAT EARBCA SIS B I R AE R, AR

TG H AT — E N 2B ATHEDT. AT L.

7122 RIS IR+ 2R, AEESR T 6 ) E 2 B I I A B

7.12.3 AR HAR & B =1 B
B NRhoc
Fr5 2R B
1 A PRIE S 18,842.30
2 TS WSCE 273 SR 593,001.66
3 S UL il
4 VLIPS 785,789.92
5 JS2HAT FR DK 119.34
6 HoAt B2
7 et
8 oAb
9 &t 1,397,753.22

7.12.4 SRR HIAL T BOR BT R #f35 BA

SRR NRTT

IS R
7 fRFACHS i F ZFR ~RE
1B L A5 (%)
128011 TR A5 1,161,090.00 2.22
113009 IR 3,091,250.00 5.92

7.12.5 BIRFET+ B R ARSI 32 PR LA

ARH AR AR ST AT b T8 2 FRTE DL ISR

2 39 Tk 46 U



e (5 P4 ok 5 2 LR 7 PR DR R < 2017 4R 4R TR

8 E&MBRAEAER

8.1 MIARESHIFE N BEAFFANGH

Grasafr: A

FEAT A5
| pemEn R AN H
AP
E&HH LyeYis LyeYis
HE G 8
L5 L
506 99,556.55 41,900,941.94 83.18% 8,474,673.31 16.82%

8.2 MIAZESEHAKMLN RFFAFEERIHI

AR G IR E B TA ML SR A S G BV 808 0

8.3 MIAESEHAKMLNRFAELFTFRAEEH BB X FKIHES

A FE FRPE BN BB T 05T AR 12 R R i AU B [X ) 0

ARHe G ) 2 PR AL S B R R X )08 0.

9 FBAEESHFZES)

BRr:
REEAHAEMH (2012412 A 24 H) B EmE0R% 910,991,983.70
A BA B 4 3 A0 80,161,655.98
A A 4 R e 3 A 20,113,337.97
P AR R A G S B[R 3 A0 49,899,378.70
A B R o AR B 3 A -
AHR A AR T A0 B S 50,375,615.25

10 EXRHBMHESR

10.1 EEHHFRFEAKRSRY
T I T B AT N R S PR

102 EZEEFHAN, ESFTEANENESTERTHWERASZRS)

1. AREEGEHNERNFEZIUT

40 ji4k 46 7T




e (5 P4 ok 5 2 LR 7 PR DR R < 2017 4R 4R TR

2017 4F 8 H 9 H, HEEEIANLA | (BZECEHAGRAF R TRISEHAERAE), =
& A A EARE S E A RS AR,

2. ARG HINAREGIEE N LTI ESIEE I TERANERII T

o
103 $AESEBA. B&U=, B&EELEHIFR

AN T LATEE I TS VR A . RS WA R BN TCE AT &0 77 1Y
ISR
10.4 HEEHH RIZH KR

AR W P9 TS A S P SR
10.5 &I N BB & THTE S FriE i
106 FEA. BEALARZEEARARBERLTFHER

AN TCEELN . FEE NI R G R 2 R A s T
10.7 SR A RIS BITHA RER
10.7.1 EEHFRESA TR 5 RITHAT REHR R A &5 AT

S NRM

5 P& I8 S v A 4
BEsH | Bt U Rt s T
- FRAE 42 LR A K G RER
. 1 1
EE IS 1 - - - -
B R 1 28,662,842.77 |  42.59% 26,120.52 |  42.28%
KATIESR 1 15,865,592.99 |  23.58% 14,458.45 |  23.40%
215 1 13,890,882.00 |  20.64% 12,936.58 |  20.94%
PH R IF 1 8,017,300.00 | 11.91% 7,466.30 | 12.09%
GAFUESR 1 857,017.00 1.27% 798.13 1.29%

T 1. FFRT RIS ) i bk

RS EHASSUEFIESF BN, A S BIefAIL SRR KT M, IR briEN:

(1) WEEHERTE, i, B @ NaEnliE, JFaen eit sk m B R T 1R,

(2) WHIESED s, AR E R FNURIL TR TN B, BE A XAl 55 /R 2, SRt
BB T TR AN AT R S5 5

(3) AA M IRIAERL, RENERANIHES 2 10Mh 55 &1, RORBREEHUIRZN AR BEIR, dk e
RARILZ

(4) HAbAT M SR AR 2 Bl A1 E 5 S -

2 41 T3 46 U



e 2 A5 G 5 A S T S SR B 4 2017 S 4R AR I

2. FFHE MRS POTIE IR .

(1) XFAZ Ty B ICARGE TR i (43 5 R 55 AT VA

HUAHSGHR T 122 Sk IR LU RN Gk H L3R 58 5 B e e e (R AR ST INED X
A2 5y B ITIZF R IR 55 R R AN SR ST AT VA

(2) HE (HHIsC s BB H %K)

F S HR T AR SARIE S 5 B e 7 R ISR VPSSR, BRI B o, 3HS CHriEsc s
BITHIR#ZR) , WU C 5 B n 2R G M REAT 43R .

(3) MBRILAZ 5 FICAL BAPEAZ 73 A3 i 4t

NEIYE SRR IR (HHEAZ 5 ITHIE %K) RN TR Sk P I 45 R AT
%, FEEHHREN.

(OYNESE FSSERSEIR-FN

HEEEANSEAERNZFREET GERE S ol i) , JREREEITE N

3. IR S PN 2 e AL 55 R A 5 B e (AR SR O -
T

10.7.2 M FESR A 73 5 BT BT HARESS SR N 1B 5L
SHEAL: AR

775 5 [Bl 5 5 BLIEAE 5
o 42 b7 M AR b7 2 HA A o7 2 HAAL
= VN
ARG | TR | A EE | RS R AT 4 UERAZ B
H E A AR Bl AR Ee
ESEERNS - - - - -
PV ERS 4,743,426.60 13.13% - - _
2,000,000.
SR 1,892,526.24 5.24% 00 2.08% -
60,000,00
ZOSl , , . . 0 . 0 -
PR 3,116,602.20 8.63% 0.00 62.50%
26,361,043.5 28,400,00
[Nz R 72.99% 29.58% -
7 0.00
5,600,000.
ZAEUR - - 00 5.83% -

2 42 T3k 46 U




e 2 A5 G 5 A S T S SR B 4 2017 S 4R AR I

10.8 HAWERHEHF

s
2 A PR v
. s e CEHIERRDY . CGIEZRE
| | smey | SO B
I I3 ZE A MR A A ) ! 2 e
= 3
R . o . HHIE S5 . CUERIR
A G IR T P e | ]
2 ST B o 43 2T A2 WO CPEREHR)Y A4 | 2017-01-17
: &
. s N L C EHIERRDY . CGIEZRE
L |xEmrmsmemmEameny | SO B
I I3 B MR A A ) ! 2 e
= 3
o o EER) . LN
REESE A 75 2ol L ﬁ»fiﬁﬁ%é&ﬁi 7017.02.08
R I & e s TR A
] A 3
‘ T (EmIEER). GEER
KPR HT N FAEETFEB sy | T
5 N e WY CPEREERDY f14A | 2017-02-13
‘ ] P
o S R . LN
T T AR S AT e g | RIS CUESRES
6 . o e e e WY CPEREERY fA | 2017-02-15
S5 I AR BT AN A \
) XA iy
o o R . LN
e F R M S g gy | | RSO (SR
7 . o e e e WY CPEREERDY fA | 2017-02-22
S5 I AR BT AN A \
] A 3y
T L e
S R e s g | TR CESET
8 . o e e e WY CPELEERDY f4A | 2017-03-02
I I AR BT A A \
] A 3y
‘ RS . CUEZeT
T 350 0 B M B T A B L ‘
9 Zgjz’fTiB” SRR R AL Wds (REREFR) M2 | 2017-03-21
s 13
. . CEHRIERR Y GIEZ2E
S T PR 4 T B A 5 e
10 S BRI A2 ?&>>\‘<<4311E#?I§i>> A | 2017-03-28
= 3
B I A ST AT THE T B 3 a0 | (EZRtR) . (IR
11 | s & A EN IS N R BN S) | ). (PENESRIRY M4 | 2017-04-06
IR ] [ 3
‘ ‘ - T e
TSI IR A T T M e | S RESERD . TR
12 | o WOy CPEREZFRY A | 2017-04-22
SARAT TR B B 1 A 2 ‘
= 3
CEHRIERR Y GIEZRE
13| e Tk s YOk HUIUIR 45 T+t A 2 Sy (REEZE) AL | 2017-04-25
= 3
14 | e R T ORIRER 5 T 3k ass | EHESRRY. GIEZRR | 2017-04-25

26 43 TUHk 46 TT




e 2 A5 G 5 A S T S SR B 4 2017 S 4R AR I

BT SR SR s PR A

BN (P EREZFRY M2
W fA

e B R T GRIINESRAZ 5 B oy Sk el 5%

(EHRETFRD) . GIEZFI

N ESRTEE 17 | 2017-04-26
B g o IR ), (iR A
] R s
TS
o | FEREEE R sy | PO B
EHARS)) S RS R P A N
] R s
TSR R
| e R e | PO B
EHARS)) S RS R P A N
] R s
e
o | FERERE GRS e | PO B
BEAA) SCHB MR A % N
3k
e Ersn
o | FERERE R | PO B
BEAA) SCHB MR A N
3k
T P
o | FERERE G R s | LT O
BEA ) SCHB0 MR A N
3k
e Ersn
y | EERERE G R e | LT O
BEAA) SCHB MR A N
3k
- (EHIESFHRY S CIEFREY
YT 4 TR G IE K A7 ER B AT
22 R A AT A A2 3:&>>\L<<EP¢1E#?I§>> A2 | 2017-05-10
3k
o (EHIESFHRY S CIEFREY
YT R 448 4 B ER U158 R AL )
23 i;ﬁgggggégﬁam?ﬁ%%mﬁ ). CGREREZH) M2 | 2017-05-17
ZHEEILE 3
e s EHEFRD) CIEZRR
KT #5402 e B o B B B L é»f$:ﬁ#ﬁ;§i p017-06.07
2 s mpestaim Ak L Sl B
S ] ] 3
| CERRIERR) . GUEFH
S {2 P O U AT 2 R 5 3 20 ‘
25 ;{é;\f IR A S R W) CREREZFR) M2 | 2017-06-24
b 7] W
CERRIER) . GUEFH
Y o T BB T K B % 5 AT
26 S i&»f@lﬂﬁ#?&» M2 | 2017-06-27
] R s
| R, GERR
gy | 7% PIEERARSR AL ARG ML PRSI ?I;i» fiﬁ;#ﬁ?ﬁi 2017-06-30
ST I AR I B 24 2 s ”
] P sty
Hee WP IAT A AN R A CLERD . GERMAD . CREESR) A

8 &) G www.huaan.com.cn _F3 7z .

2 44 1L 46 TU




e (5 P4 ok 5 2 LR 7 PR DR R < 2017 4R 4R TR

11 HRRFREOHMERGFL

11 1 RN R — R E R 2 frf LB A B Bl iE 20% ) 15 50

WA AR S ML WS AR FA A0
1.4 ey
o || R e ety | N
5 5 34 3 R o 5 BRI AL | REE WAL | AL
20% 17 B [H] [X 1) ’ ’
20170101-201706 18, 920 18, 920, 529
B 1 ,529.8 - - B 37. 56%
30 ; 80
PR XU
RIS T PN LR BB R B S A L AT B B R 20% I I . B B R R
IBE [ 47 1] 6 5 B0 S A B0 E I BN G« I8 4 37 B0 1 XU S5 45 5 IR

11. 2 mMEEH VSR EMEERER
To

12 RAEXHER

121 £#EXHEZ
1. (Mo s R a6 B0 5 B B S R S A )
2. (Mg s R R RO 55 B S R 5L 15)
3. (Mg (s ARG ANEH IR S SE U0
4. v EE I o HEHE AR 2205 P3G SR 51 05 R 5 08 B 4 VST IR ST A
5. AR AR b IR 2298 E R AR AT BIER 1 % T 5 S
6. FEEE NS BERALLE . BRI 7 T
7 FEEFRE NS B LA A E LR
T2 HE G TEA R ) i ol 55

(00]
J
_Jn:\?

12.2 Figcth
ReEHNBIESIEE NWERT, BT EESEE N LM http://Amww.huaan.com.cn.

2 45 T1L 46 TU



e (5 P4 ok 5 2 LR 7 PR DR R < 2017 4R 4R TR

12.3 EFEF
R BB RIS N T [, e BN TR B S PN B S0 A A
BT e 2 A 1)

RSB EARAF
—O—t#E/\A=+=H

2 46 T1IL 46 TU



	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  主要财务指标和基金净值表现
	3.1 主要会计数据和财务指标
	3.2 基金净值表现

	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 管理人对报告期内基金估值程序等事项的说明
	4.7 管理人对报告期内基金利润分配情况的说明
	4.8 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 托管人对本半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  半年度财务会计报告（未经审计）
	6.1 资产负债表
	6.2 利润表
	6.3 所有者权益（基金净值）变动表
	6.4 报表附注

	7  投资组合报告
	7.1 期末基金资产组合情况
	7.2 报告期末按行业分类的股票投资组合
	7.3 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
	7.4报告期内股票投资组合的重大变动
	7.5 期末按债券品种分类的债券投资组合
	7.6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
	7.7 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
	7.8 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
	7.9 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
	7.10 报告期末本基金投资的股指期货交易情况说明
	7.11报告期末本基金投资的国债期货交易情况说明
	7.12 投资组合报告附注

	8  基金份额持有人信息
	8.1 期末基金份额持有人户数及持有人结构
	8.2 期末基金管理人的从业人员持有本基金的情况
	8.3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

	9  开放式基金份额变动
	10  重大事件揭示
	10.1 基金份额持有人大会决议
	10.2 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
	10.3 涉及基金管理人、基金财产、基金托管业务的诉讼
	10.4 基金投资策略的改变
	10.5报告期内改聘会计师事务所情况
	10.6管理人、托管人及其高级管理人员受稽查或处罚等情况
	10.7 基金租用证券公司交易单元的有关情况
	10.8 其他重大事件

	11 影响投资者决策的其他重要信息
	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


