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AN S5 S ] 235 PRORR A8 T 37 01 2 B T A IR0 T R SR < YA S e ) XU
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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

AR G FAT KORAB R 73 i B 7 Al

RGN R, BIEA IR SR & 4

=
=1}

el e

&
TEAEARRREE EAST TR AR A . AR B M) SR U 58 7 R BT AR d A
& A IRIES KO A

6.4.13.4.1.1 F|Z R K ik D

Bpr. NRM
AR
1H#UN 1-5 4 54k it E it
2017 “£ 6 H 30 H
%
BT 58,384,437.75 - 41  58,384,437.75
i R D 2,543,013.60 - - 2,543,013.60
AR S 444,301.50, - - 444,301.50,
et S 59,742,000.00 41,928,881,216.00| 1,988,623,216.00)
MIBIE T8 K - - 7,932,034.73 7,932,034.73
MR R, - - 590,047.02 590,047.02
A ER DA R - - 27,783.64 27,783.64
FrE R 121,113,752.85 4 1,937,431,081.39 2,058,544,834.24
1 £5t
NATIESFIE H 2K - - 9,331,756.31 9,331,756.31
AT 2 [A] 3R - - 2,013,127.14 2,013,127.14
AT NS - - 2,464,276.33 2,464,276.33
NATFEE 7 - - 410,712.72 410,712.72
NiAtAZ 5 % - - 1,259,146.36, 1,259,146.36)
HoAth 471 451 - - 699,747.47 699,747.47,
ff Tt - 4 16,178,766.33 16,178,766.33
GBS YRR N 121,113,752.85 41,921,252,315.06| 2,042,366,067.91
AR
2016 4F 12 A 31 1EMA 1-5 4F 5% AR it
H
%
BATTEER 176,152,808.63 - 41 176,152,808.63
i R S 3,671,267.47 - - 3,671,267.47
B ARIE S 526,439.25 - - 526,439.25
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e - - 4 2,113,564,619.68 2,113,564,619.68
MIRGIEFRTE H 2K - - 4 12,969,114.42  12,969,114.42
SRR, - - - 40,780.89 40,780.89
A HR D R - - - 189,892.18 189,892.18
et 180,350,515.35 - 42,126,764,407.17| 2,307,114,922.52
ik

MNATHEFE H 2K - - - 1,346,222.40 1,346,222.40)
AT ] 3K - - - 1,122,540.46 1,122,540.46
AT HE N Fi% - - - 3,096,402.64 3,096,402.64
MNATHEE 2 - - - 516,067.10 516,067.10
NATAE 5 %% - - - 2,325,061.39 2,325,061.39
HoAth A7 £5 - - - 900,251.09 900,251.09
Uikrysean - - - 9,306,545.08 9,306,545.08

) 2R AU B B 180,350,515.35 - 4 2,117,457,862.09 2,297,808,377.44

T RA R AARIE GG KA SCE,  IFH% A ZE A 3 F0HE Oy H B H

B K.

6.4.13.4.1.2 F|ZR KRS ) BB 43 BT
AFe4T 2017 4E 6 A 30 HARRFFEHFHER, HIFA RT3 NG AR, HIkigs)

RN AN T ASE G T E T RR .

6.4.13.4.2 AN KUK
AN IR 2 18 4 b T HL A 28 Fe (B B SR BN & i s R ANV R AR B i R AR Y s R« A FE 4
(IR % 72 e At ON R TRy, DR b T8 B R AN KUK

6.4.13.4.3 FAhA#E XU

HCAbA M JRURSE 2 i 2k < i R < i T B 1) 2 FR (i BOR SR Bt 2 R Bk T 3 A SR AN A MLV 3 LAS K
T S s DR 3R AR B T A AR B B AR XU o A 3k 4 2 BB THIEZR A2 5 By L T BARAT 8] )M 17 3758 5
(RIBEER AN BT W F) FEAL A RS SRR T BN UIE SR A AT Ao B 5 8 R DL By IR 2 T R 52
B AT RERYR T UL T I BRI B R

AT B B BENAEA AN B R A A i A e, SR BT R R SENS, JE X R A
DRI OL BRI 0 T, S SRR IS AT IGO0, M B I B R L S A B e s TR NI SR
(K1 5E PRI BT S B3 M, SEHRAT & 2k i R 240 Y Bl O B0 B8 A P EAT 058 . AN IR 0 BN E
WAL S SO A 0 ALA, BRI, B ECE . IRPTH AT B, RESININ AT RE R A4
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RIS U o

AT it BT A A ) 0 B B AR A AN AR XU o AR G 1 BT AH 5 b ISR TR LS D J <
BEEIN) 60-95%, iR AR BT LU DN BE G B 1 EL Y 5-4006, BILgAN 2 3 H A8 — £ DA RIBUR £t
IR NFE G TR 5% AL o BEAh, ANTE B A FE 5 PN H R AR 5 T4 A A SR A S 42
SEWIE H 2 P g BIEX BT I L &, AL VaR(Value at Risk) T br 45 kil i A< 55 <5 T I e v
FEANAS ARE, RIS T HERLOS XU AT PR ER A2 1] o

6.4.13.4.3.1 FHAbm# RO
SHRAL: NRMJT

ZN PN AR
2017 £ 6 A 30 H 2016 4F 12 H 31 H
A i 4 R 34 Bt
AVIWINIE] FEEHE L AFE FEEHE L
Bl (%) Bl (%)

A G M R e — IR AR R 1,928,881,216.00 94.44 | 2,113,564,619.68 91.98
A G PG b ;= — FR 3R TR
Lo VEER T — SRR R
ATAE e R 55 7= — BLIE R 5%
Hoft
At 1,928,881,216.00 94.44 | 2,113,564,619.68 91.98

6.4.13.4.3.2 FCAtA A XU O RURR A 43 BT
58 Baoll 4 b e e v DA A () oAt T 3728 S (R B AR AR

X e AR H 3 T I E
AR (A AR
AH IR ARG AR & AR Bl A M AEREE
oyt
2017 %56 A 30 H 2016 £ 12 A 31 H
WS BHEHE BT 5% Wy 11,971 1INy 13,605
M 25 Ll L1 T B 5% IR %) 11,971 k%) 13,605

6.4.14 BT HEBA ST THRERE R RN HAMER
IR EGE . B R FS B mT 2016 48 12 A 21 H A iI4#i[2016]140 5 (ST MA#f4RL F5is

PRI R BA MBIRS S ERBUR P e (1) SRhrE s EEa 1A S 2 BUS AR R A
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e i (45 ] P A BB A Vs ) 3 S < T S ] 5 B8t ), ARSI B s (2) IR NIANEE L 15
Foo BV AR KR PE B A 2210, AR TR L 3) REMREEE RN RE
I ERLRBAT A, CLBE = WA N EBNBI . LIREEE 2016 4F 5 3 1 H&ZHAT.

BEAh, ARIEBCES . EXBLS AR T 2017 4 1 H 6 HAEHIIMBi[2017]2 5 (R T B it
ERLBURA LI b 7B ) 2 2017 47 6 H 30 HAAi A 8[2017]56 5 (& B4 = b Al
AR EREED) MFE, REREENZERE AR R A R E RN BAT B E
SRS, T 3% MR E B XS B8 AE 2018 4 1 H 1 H i & i f2 v Ak AL 4
ERSBAT N, REEEB, AFHD: CHIEERR, CHBBNRE ™R EEANLLEH
B B SG (B R LA B Rk o b SR AR S0 A ik 0 2 AR I 25 Rttt ) b R S5 IR A
B R TR .

juiss

7 BRAESHRE
7.1 IREEE=HETEM
SEA: NIRRT
o | o R

1 B 4% 5% 1,928,881,216.00 93.70

Hope R 1,928,881,216.00 93.70
2 ] 5 WA e 5 % 59,742,000.00 2.90

Hp: figz 59,742,000.00 2.90

B SCRAIESR

3 R
4 SRbATAE IR
5 SN IR 4 il %

Forrs S R D ) SN B

i
6 WATHHGE T &M &6 60,927,451.35 2.96
7 Hopth % 15155 7 8,994,166.89 0.44
8 it 2,058,544,834.24 100.00
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7.2 WEFREBTL S ROBERRAS
7.2.1 AR RER AR ERRAE

RAG | AT A GE 5%@%:?)%@:&%
A R MR ARl 34,080,000.00 1.67
B KA 106,822,000.00 5.23
C izl 1,090,680,576.38 53.40
D CEVAINEE WA NI W) ¥ & Y L I VA4 47,766,000.00 2.34
E jesiin4 - )
E He A, 97,570,000.00 4.78
G ZimiEk. S ARELL 221,455,000.00 10.84
H A5 Aol 11,670,000.00 0.57
I 5 EAR . AT ANE REAR RS 30,860,639.62 1.51
J a4 - -
K [ L2 116,224,000.00 5.69
L FH G 55 i 55l 97,367,000.00 477
M FHERF SR A RS - )
N IKF FRBEAN N FL it i E - -
0 JER RS AEEAIEAR R 25l - -
P HE - -
Q DA T A 57,596,000.00 2.82
R AL AR E AR R 16,790,000.00 0.82
S e - -

At 1,928,881,216.00 94.44

7.3 IR A FMME b E B FHE LUK/ B BT B R R A 4

SRR NRTT

i B 4 i
Fag | B Ji% S A4 PR HE(K) AN E
H L1 (%)

1 002152 ]IS 18,700,000 155,397,000.00 7.61
2 600761 ZRET 8,800,000 115,280,000.00 5.64
3 600428 HHOzE R 16,000,000 99,520,000.00 4.87
4 603001 B9 B 4,500,000 84,555,000.00 4.14
5 600028 HEAEL 12,000,000 71,160,000.00 3.48
6 000970 R =38 4,800,000 70,944,000.00 3.47
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7 600436 A5 1,100,000 67,144,000.00 3.29
8 601888 H ] [ i 2,200,000 66,308,000.00 3.25
9 600153 ARy 5,000,000 64,650,000.00 3.17
10 000089 EHINLI% 6,800,000 63,580,000.00 3.11
11 002172 BFERMY 7,500,000 60,300,000.00 2.95
12 600896 WA 6,800,000 57,596,000.00 2.82
13 001979 w0 2,600,000 55,536,000.00 2.72
14 600096 PAp N4 7,500,000 55,500,000.00 2.72
15 600518 RESEZ) 2,500,000 54,350,000.00 2.66
16 000930 HORRAE AL 5,000,000 53,900,000.00 2.64
17 600172 B JiE A 6,300,000 51,849,000.00 2.54
18 300357 T4 1,250,000 51,500,000.00 2.52
19 601021 FERALE 1,500,000 50,445,000.00 2.47
20 000722 e K 3,800,000 47,766,000.00 2.34
21 300068 A 8 FEL YR 2,500,000 42,100,000.00 2.06
22 600716 KU AR 7,800,000 40,092,000.00 1.96
23 002308 aRel)ibeln 3,000,000 39,150,000.00 1.92
24 002381 XU A 4,200,000 36,708,000.00 1.80
25 600085 647 5 1,000,000 34,960,000.00 1.71
26 601118 MEERY i 6,000,000 34,080,000.00 1.67
27 600362 AN TN 1,880,000 31,696,800.00 1.55
28 000603 REIER . 2,200,000 29,876,000.00 1.46
29 300359 ESGEIe=] 1,800,000 23,526,000.00 1.15
30 600993 R, 1,000,000 21,780,000.00 1.07
31 600138 HHH iR 1,000,000 21,060,000.00 1.03
32 002001 oAk 1,000,000 19,410,000.00 0.95
33 000039 H AR 4] 1,000,000 18,030,000.00 0.88
34 600136 AR 1,000,000 16,790,000.00 0.82
35 600639 THAR &M 800,000 14,496,000.00 0.71
36 600305 A L 1,300,000 13,338,000.00 0.65
37 300420 TR 1,500,000 12,390,000.00 0.61
38 600060 S HLAS 800,000 12,136,000.00 0.59
39 601007 SRR 1,000,000 11,670,000.00 0.57
40 000516 NV 2,000,000 11,140,000.00 0.55
41 601566 JuthE 600,000 9,672,000.00 0.47
42 600787 i Iy 1,000,000 7,910,000.00 0.39
43 300033 [ 4157 100,000 6,221,000.00 0.30
44 000926 i B A 500,000 6,100,000.00 0.30
45 000796 LR TiE 500,000 6,060,000.00 0.30
46 600547 R34 200,000 5,786,000.00 0.28
47 002707 XA TR 300,000 3,939,000.00 0.19
48 300369 g R 100,000 1,106,000.00 0.05
49 603801 BBy 1,406 47,522.80 0.00
50 603043 IR ME R 1,810 45,738.70 0.00
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51 300666 ILFEfr 2,276 43,448.84 0.00
52 603335 A7 2,230 24,864.50 0.00
53 002879 KAiRHE 1,313 23,660.26 0.00
54 002881 Ei& R He 989 22,608.54 0.00
55 603679 HERRH 809 21,438.50 0.00
56 603938 =B 1,246 20,932.80 0.00
57 002882 &N 2,966 18,389.20 0.00
58 603933 HRERHL 857 17,311.40 0.00
59 603305 JEFH A 1,351 15,212.26 0.00
60 300669 VA el 841 14,650.22 0.00
61 300670 PN LE 1,259 13,760.87 0.00
62 603286 H#& BT 890 13,528.00 0.00
63 300672 R 1,257 10,659.36 0.00
64 603331 HisHE T 999 9,620.37 0.00
65 300671 BT 942 7,639.62 0.00
66 603617 HARBA 832 7,429.76 0.00

74 REHAREE R AEHE AR
7.4.1 BiFANSHE YIRS R FE 2950 20 4 KR R4
EHA: AR

AR AL 4 T
F5 i ZEARHS, Ji S8 A4 K N S N T P A EL A
(%)
1 601888 Hh [ [ iR 78,764,029.02 3.43
2 600028 W E A1k 76,422,114.10 3.33
3 600153 R AT 58,740,262.01 2.56
4 600362 YL a4, 49,601,355.54 2.16
5 300357 T4 48,128,478.06 2.09
6 000930 HORRAE AL 42,421,257.77 1.85
7 601021 HFRALE 40,307,091.55 1.75
8 000039 AR LE A 39,630,045.20 1.72
9 000089 EHINL% 39,026,984.79 1.70
10 000970 R =38 38,070,180.52 1.66
11 300369 ox R 37,381,856.60 1.63
12 300359 EoeGiE 4=} 35,898,189.74 1.56
13 002594 il 35,791,104.71 1.56
14 600172 BV JiE A 33,673,049.82 1.47
15 600259 IR 33,488,633.80 1.46
16 601118 A AR 32,028,723.98 1.39
17 002707 AN 31,882,711.73 1.39
18 000603 BRI 30,946,082.38 1.35
19 002657 HoR} g 27,543,789.99 1.20
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| 20 | eoo7s9 | B | 25,104,225.50 | 1.09 |
T AT RN G 5 KSR e (RS BN IR LSS B 3181, AN EAHORAS 5 9 -

7.4.2 RIFSEH SHE RIS T FE 2980T 20 44 KRR B4
SRR AR

o AR L 4
5 Ji SEARRY JI SR 24 R A RS S P A LA
(%)
1 603799 R 105,289,097.86 458
2 600259 I RA R 78,540,949.97 3.42
3 601021 FERALE 76,140,766.60 3.31
4 001979 FHrsdea 51,289,452.81 2.23
5 601933 TN 49,724,232.66 2.16
6 600518 RESEZ) 45,073,000.05 1.96
7 601888 Hh ] [ ik 43,921,441.30 1.91
8 600009 gL 43,202,425.81 1.88
9 600089 AR T 42,425,428.33 1.85
10 600085 A5 37,035,697.26 1.61
11 002353 AN A 36,535,769.96 1.59
12 002594 EL P e 34,902,063.93 1.52
13 600436 A 34,489,054.26 1.50
14 300369 R R 33,644,463.75 1.46
15 600711 R TIN4 32,877,449.04 1.43
16 600195 HOHUR o 32,021,898.80 1.39
17 600759 PHBRIHS 28,759,782.46 1.25
18 002468 FRJE P 28,125,887.01 1.22
19 603589 (S 27,171,184.93 1.18
20 600060 S AR 26,686,481.18 1.16

T AT S G S S A e (RS BN IR BLRSAS B ) 3181, AN B ORAS 5 9 A

7.4.3 ENBERKI A BB S BRI B
SRR NRTT

SEANBEERI A (RAS) i 1,416,999,423.72
SEHBEERIURN (3D BT 1,555,902,933.94

T ARTSRANBERH A (BRAD) A AN SE BRI (RRAZ) B P47 K T2 AL < 0
CBAZ AN T LA S S 3151, AFFEMRZ 53

75 MREFRER RO ROMEFREAS
SRR NIRRT
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i R B B
P 55 A E
#il(%)
1 K 53 75
2| ST
3 Rt 59,742,000.00 2.93
Horr: BORTE SR 59,742,000.00 2.93
4 alAbiess
5 | kAR
6 ] S
7| AR (ATACHfED
8 [F A H
9 oAt
10 | At 59,742,000.00 2.93

7.6 BRI A SHE GBS E LB /DN e I ET LA R s R A

SRERAL: NIRRT

i B
oE A | R HE(K) NIME
fE EL B (%6)
1 170204 | 17 [HJF 04 600,000 |  59,742,000.00 2.93

7.7 BREA oA B ST E LRI TR B SRS B R 40

AFE G AR IR RFFA B SHFIESR .

7.8 WEFIRE A RYPME GBS #E BRIP4 B e R B R 40

AREAREMRARFAREIR.

7.9 BREA SOHE GBS E LB RN HE R I ET LA BUES R B4

ARG AIR G AR AR APOERH -

7.10 REFRAESBE MBI H LU
7.10.1 HREPRAE ST BRI CABR R A
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AR He AN A A BB B O

7.10.2 ABEEFBIHROBFER
Teo

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

T
7.11.2 WEPIRAESHBH B R R A5 40

ARSI AR AT BB E G B
7.11.3 A E AR BR

Teo

7.12 BEAGWEIHE

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

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

Hp: ARG
75 KRR G
1 17t ARIE < 444,301.50
2 RESCIE SR Sk 7,932,034.73
3 JS2YC IR
4 IV @SIBSS 590,047.02
5 IR HA FR 27,783.64
6 oA RICER
7 e 2 H
8 HoAh
9 &t 8,994,166.89

7.12.4 BIRFER HAE TR BN R R A5 27 B 40
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AR He AR AR5 A b T H O B AT H 4 57 o

7.12.5 JAARHI 48 B = AP A AR 3 PR L B Bl B
ARSI AR T AR A4 RS2 A AETIE SZ BRI DL

8 EEHFRAEAEE

8.1 MIREEHIRFA AN BLEFHANGH

Brgeps: 4y

FrE NG
‘ ‘ A IR AES S N e
=D NIRE ((Ia)!
F Gy R sR i P SE
S SRl ESXERfE ]
Eb A Et 3]
113,074 12,091.79 42,671,191.81 3.12% | 1,324,595,951.69 | 96.88%
8.2 HIKRELSEEH AWMU REFAAZELEHIF MR

TiH A mmeas o 3k 4 A A EL 451
HEEHNTE M G A A S 2,810.13 0.00%

8.3 MIAESEHAKMLNRFFALFTFRAEE AT EXFKHESR

A F FPE BN BT 5T AR 12 R R i AU B X 1) 0

AT G ) 2 PR A S B R R X 8] 05 0.

9 FBAEESHFZES)

BRr:
HEAFAERH (2007 4F 4 H 10 H) L MEURE 500,000,000.00
A B HAA) 2 4y A0 A 1,491,311,964.05
A A2 4 R T 4 A 19,497,891.26
P AR B2 A SB[y A0 143,542,711.81
A IR S IR B A0 -
AHR A AR T A0 B 1,367,267,143.50

VE: SRR R N B TS (R B e 4 A R
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10 EXRHBMHER

10.1 EEHTHRE ARSRI
R I ok S AR A AN R ikl
102 EEFEA, ESAEANEIESTERITNERATES)
1. AEGEHNERANFEZIUT:
2017 8 H 9 H, EEEHARM | (BLESEAGRARXRTREISEHBERAE), &
& oA A A EARE S E PR RS2 B
2. ARG N AR GIEE N LTI EGIEE I TERANFRI T
o
103 WREEFEA, ELUF=, E&FEFWEHIFR
WA WP IO KA TSP BEAEE S VRIA . SRS IS BTN KA &= 1
ISR
10.4 E& BB RIZHIHAR
A A U A TG 45 T SRS (1 R
10.5 M A BB & THME S AT
AR P A ik G AR IS g B < T 2 IR S5 B
106 HFEA. BEALARZEEARARBERLTFHER
AN TEELN . FEE NI R GG R 2R A s T
10.7 SRS A RIS BITA RER
10.7.1 EEMFRES AT 5 BITHAT REHR R A &5

SRR NRTT
REEAE 5 RESAT I B
24 24 J1
JRAZ 80 SRR ik &R
W LAl HE 451

So

SRR N #wE

RSt
n S

il

RRIESF
ZAFUESF
fEIBAET
TR UESR
W B
S
R
[ HUE R

RlRr|RrRr|Rr|R|R|~
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AN

AR [ P

[ gk

PGIESR

GBS

[ FESF

HeRIE SR

B fRAE SR

JIIAIES?

LIRS

RACIES?

RIS

BRTIE S

RPESF
POlVAESR
PRI
RAIES

836,839,306.09 28.19% 769,101.82 28.06% | -
632,085,336.83 21.29% 588,659.22 21.47% | -

FAE IS 349,910,144.78 11.79% 318,873.79 11.63% | -

HFEIES 305,394,240.88 10.29% 284,413.52 10.38% | -

HERIETR 283,323,113.60 9.54% 263,856.72 9.63% | -

GBS 170,955,383.98 5.76% 159,210.57 5.81% | -

PR AR W s 89,116,001.70 3.00% 81,211.60 2.96% | -

4 AT
HEA%
IR

85,621,936.38 2.88% 79,739.23 2.91% | -
75,803,602.59 2.55% 69,079.62 2.52% | -
75,524,970.34 2.54% 68,826.46 2.51% | -
HEZRUE S 46,407,195.19 1.56% 42,290.83 1.54% | -
RIIESR 17,457,282.07 0.59% 15,908.89 0.58% | -

e 1. FFi T A 5 s B bk

RS EH A SUEFIEF AL ENN, S BICHAIL SRR KT M, P hrdE .

(1) WEEEME, i, B e R, JFaem ek eia b m R IRE 2R,

(2) WHFLs s, A B E BT FINARL T IR TN R, RE R R AR Gl 55 75 2, 1R At
TR AR AT AR 55 5

(3) BA g I AENL, REM BRI 21000 55 A 4F, BORIREEMRB 8RBT, st
BB

(4) oAby M T He & A AR 25 Bl A A E % R

RlRr|RrRr|lRr|RPrIRPrRP|RP|RP[R[INM|RP|RP(R|IRP|RPr|RPRRP|RP|P[RP|RP|INM|N|R R

2. FFHL A HniR R T -
(1) XFAZ 5 B ICMRE T i I 4R I 55 2EAT PR

25 40 pidk 45 T



Mg /NSRRI A IR R S5 B & 2017 4P AR 0

RO [ 122 S IRV RN kA B3R5 5 BTk BFARERN (TR IR S5 VP INED X ekik
52 5y TC 7 1 AR 55 R AN ZR 5 S AT VA o

(2) T Py HIoTH G HZR)

BT LB SR AL 5 e TR M SR S VRS S5 R, U g o, 1S (I s
BICHIEZR) » TS 5 BIC )b BEVEAN & I MEREAT 1 08

(3) fRIEAT 5 B e A4 B A2 73 i 3 i 4l

DA E SRR TR CHrIE A 7 T iE s AR ) S ZR R ZR 5 VRl 10 45 SR AT
Hi%, HFEEHMREN.

OVIINES PISEPSIETR=PN

SN SRR AT GEFRAZ S Poe A0 » JRERZEEEE Ao

3. IRt PN e A IS 5 2 T AR S 0L -
2017 £F 2 H 5e AL HIFEAE E TRIARAT B HUIE = TR Y 003414 58 %) HiTT .

10.7.2 SRS AF R 5 BT MESF IR K 1E 5L
SRR NRTIT
IR T 8145 5 BLIEAZ 5
=Pl i 2 4 el 2 AL
JRAZ G | IR | RS | WAL JRAZ 0 TR RS

W Ll W Ll WU LA

A EZY N

RBEAES
ZAGUESF
{BIBIETE
THE SR
LEERD
KIRUESR
R
[E #HIESF
HRIESF
R [ B
[ e
HHAESF
PR
ER Rz
HERIIETE

25 41 T13L 45 TU



Mg /NSRRI A IR R S5 B & 2017 4P AR 0

B4R IE SR

JIAIEZF

IR

ARABUEZF

IR

BT HIE S

RIESR

POlAES7

RIS

RAIESR

FAGUES

HEUES

ERIESF

TEZRIEF

PR W &

AT

[E=H %

U RIESR

TR

RMAESF

10.8 HAWERHEHF

R H
P A S R TR v
FHIERERDY. GEHE
R s PYCUTE) B iiscaln Tl I
IS NP AR RSB A o
ElE
FHIEREIRDY. GEHE
R e e T PYCCTE) B iiscainoiicc I
IS NP AR RSB A o
ElE
FHIEREIRDY. GEHE
NS S v L é»f;§§#ﬁ;§£ 2017-02-08
WIFE 20 2 22 10 BUE BN (1 A 4 o
] R
o . ( EWHRIERIR DY GIEZER
KT TR G K TAT BB w»f@Zﬁ#mgﬁi 20170915
| st T A » ST A
L ] P
. EEUEERDY . GIEZRF
o | SETHCE A G K SR LA £»§;§§#ﬁ;§£ 2017.09.22
FEZ N2 AR BUE BN A o
] R
o | RS BRI G BV BERLR | MRS, GERRE |
FB IR BRI AL ) (REREEAR) A

2 42 1L 45 7T




Mg /NSRRI A IR R S5 B & 2017 4P AR 0

SICED

R T 8 73 B 1 I A 0 A S LA

(EHRETFRD) . CGIEZFI

T s W) CREREZER) M2 | 2017-03-21
A 7
‘ R . LN
g | PERETAAWAT Pk PSRN ?I;i» fiﬁ;#ﬁ?ﬁi 2017-03-21
R 0 HEL B A A L R ) A s 2
ElE
, RS . CUEZeT
S BT B 6 R B S P 5 5 B > "
9 A HOE 2 7] A 25 ?IEU%KEP&#?&» A | 2017-03-28
] A 3
‘ ‘ T e
o | XFEEBSEmERARNEesn- | SFOH BO
AIE 25 T P B B 1 A 2 P TR 2
= 3
T e
L |xEsEmsmesmem T | PO B
R A SRR B AN A ) ' “ bl
= 3
B o G R AT T T WA e | (L ESRIR) . G
12| A S R B IS I AR BE S | ). CREIESSR) FIA | 2017-04-06
[ A = 3
CEHRHIERR Y GIEZRE
13 | tai e R T BMERIESRBIENAL | ). CREIEER) M4 | 2017-04-12
= 3
CEHRHIERR Y GIEZRE
14| e ok B 7+ 1 A 2 ) CREREXSR) R | 2017-04-25
= 3
R N e L1l vete S e . CUERIR
I T CRYINES 2 5 kgl | S HIFESERD . CIEZEAT
15 | . s . WO CPEUESHRY A | 2017-04-25
IIEE)) SEHEA R A 2 oo
1
T
o | FEREEE Ry | PO B
IR ST RIS LR A s 2
] R s
T
o | e Ry | PO B
IR ST RIS R A s 2
&) Xk
T L e
o | FEREEE R e | PO B
IR ST RIS R A s 2
] R
T L e
o | FERERT R sy | PO B
IR ST RIS R A s 2
&) Xk
T
o | FEBEEF GRS R sy | TR O
IR ST RIS TR A i 2
21 | RS RT ORINERZ A I B3 ek ss | (CRESR). GIERR | 2017-05-04

2 43 1L 45 U




Mg /NSRRI A IR R S5 B & 2017 4P AR 0

RIS E] ) S KU R A B CRETESHRY) A
= R 3
T R
| FEREEF GRS R ey | ST O
GEIFET]Y) SN KRR P A O A
] P sty
‘ B | CRmIEBIRD. GIEZn
% T3 4 25 £ 1K T AT B ‘
23 ft; zi;;;ﬁ;; SERTATHBE T WO (FREEHY F12 | 2017-05-10
) = R 3
. e FWRHELARY . GIEZR
e R A R 3 R L | @ﬁiﬁ?«ﬁ#i
24 S22 2R ELf A W (FREEHY f2 | 2017-05-17
) =) 3k
‘ ‘ CEHFIEEARY . GIEZ2
A i 5 R L 8
25 i;ﬁ;££$§g§¢Ew PRI | oy epmiEst fia | 2017-06-07
T ] R 3
‘ \ B } CEHFIELARY . GIEZ
g S 4 T 20 R IR BT BOE S 4
26 fﬁ SRTEM LR LB RS0 2 ). CRELESHHY M4 | 2017-06-07
- 7 o 3
‘ ‘ CEHFIELARY . GIEZ
KT HE N 5B FE e A R ' N 3 .
27 i;ﬁ;ggﬁgégﬂmﬁ PRI | oy pmirst) fia | 2017-0612
T ] R 31
\ ‘ CEHFIELARY . GIEZ
T BT EA T & K K P S 5 e .
28 2 T ST ] () A 25 ﬁ»x¢ﬁﬁ#ﬁ»ﬁz 2017-06-27
] R 32
‘ ‘ N Ty (R
YA EA AR sy | IR CEST
29 | o e W) CPEGEAFHR) M | 2017-06-30
IBERAT R IR A T X
] R 32
VE: BIEOTE KONGRS E (ERHESR) « GELRRY  (hEESR) A

23] W3 www.huaan.com.cn 4 7% .

11 #ZEXHEX

11.1 BEXHEZ

1. (BN BRI & BNIE SR S R SR e A A

2. (/N K TR A T IE SRR B AT 55 U T 45)

3. (/N RKTR & BIE R R R B U0

4 ENIE R 2 HEAE SR 2 oINS TR & RIE SR ik S W ST (S
5 AR H AR r IR HE 2 8 R R AR AT B3R R 4% T2 o S5
6. FBEH LSS TERALIE . BRI A B AL

7 HEEAEE N5 BRI ATENL U

Zl

2 44 1L 45 TU



Mg /NSRRI A IR R S5 B & 2017 4P AR 0

8. M B B AT PR F] TSI b 55 U 5

11.2 Rt R
REEEHANIESITENN NPT, ST EESE N BB, http://mww.huaan.com.cn.

11.3 &R
R G S SIS TN BB BG TR, s S R SR A BIE &S AR A
BT 4 2 25 )

R SEEARAF
—O—t#/N\A=+hH

45 jidk 45 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  备查文件目录
	11.1 备查文件目录
	11.2 存放地点
	11.3 查阅方式


