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SR AR PEHIZR P2 MSRREIRHE . I B B AR Dl 55 3 T IR B R B M R o AR
BHFERE A E RS RO GIEHIZE oy, AT e MR R 2GR, 8 G R 2
A A AR R R I BOL A S KIS IS HIZR R 2y, THEMHE A =) HH 28 R b XU
B AN G s AV S5 4R AR o U B 97 2 S N SR AR XU B AR 5T, IR S %
BB 58 iaa 1 DU BRI B KU B, BRIP4 o I S RE A 0 R XU B 0T 2 ) hAT
Hbor, IFRERKSE.

AN < 0 2 G NS T S TR A RS A B 5 9 T R I 5 MR W AT B M K T ik A
5 Fob PSR BB SR o AETE AT AR BE A, P BB XRG40 2 ) 7 SR P AT B0 IR S X 45
KR, WEBHTIIMEE A, RIEAEE N Hir, SiadeR® iz leit TR, Ei
FrsE RS BEALSR bR . B, TR I AR, B8 USSR R O BR FEANAR S B AS RESE S T
SRR AN KBS HEAT B A AP, JFIEII AN R, R PR % Il E AT AR SZ RV N

6.4.13.2 {5 F R

15 IR R f8 3 GAE L Bl AR RS 0 T RIEAT S A T50E, B RGP e s 2 R AT A
DL AEA S BIWIA RSO, HE ST RN 5 AR XU -

AR F 5 (R B B NAE AT 5 RN 58 o 3 T B AR IR EAT T 78 70 I PRAl . A B RO ARAT 1730017
JBAEA TS RIFEEAT @ WARAT, 52T AT R AE R A E K RIS Tt iT 5 5
LA b RS B C A5 A IR ST A B A SE 5 T 58 AR ZR AS RN E 5, 3B 29 UK T REVEAR /)
FEARAT 8] [ ML T S HEAT 28 5 il 50508 58 5 o TR0 AT 05 FH VPG T 0 11E 23 22 177 sCREAT PR A A2 A 2
15 FH AR o
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AR R BN ST 8 I XUBG T BRI, e B8 At A E T SR PP Al R I IR A AT
NS AR, Had i o B 58 RAr B0 P XU

6.4.13.3 Fshitk Xk

TANE UG A F5 Jk AR JEAT 5 Bl BT SRS S5 IR B 2 B8 G aa R i XU . A EE B AT sh 1 X
(8 — 77 IR T2 WA A AT BEI SR B LR R @, 55— J7 R B TR A pr ik
PRI 2 T 3 AN IR T 717 A P 2 E PR ¥ 8] 45 9% 4 Hh i DG VR AE T 47 L2 LR B0 e sh A5 00 DL PR A
HRAZHL o

BT A 0] 55 < IR A XRG4S ke < ) i < TN T R A e < ) R I RS [ 155 V30 AT 7
WA I PRSI TR, IR RSB AL S P AP I BLGE Sk~ T 5 AHVLAC . AR 5 i) 58 B NAE
HEGa et 7 ERUE R, ARG O T IR a] H i AR BT 2, AR B D [ A
R BB R, A ROR BRI S A A H R .

B P B AR LR B AR, AR 5 < PR R < N S8 e ST X A B ) e B 1 L
BIEESR, RN VESRAR AT RESE R IR AN A, BRSO TP EE TR bR . 4L 7RI [0 N AR L RE
NG Tabs . G hARILRE J1 B BT i A AT A B I8 B2 B ] R B0 58 F L9 55 . AR 4%
BT R w1 AT R SR T AN I B B A ) 10%, H A G5 AR G5 G BB B
() A i 5 3L R — KA FRAT IESF AR IZUEZR I 10%. ARIES RIS II(EIESF2E 5 P
T, DRI B R T PR 23 A 4 T VA B I 2 PR AR AN BE B LR E AL, R AR DA B
&G AR

0

6.4.13.4 TR
737 A 2 46 2k 4 AT Sl T L 2 SO B A SR B0 38 2 DR B Ak T 3 35 A A IR 3% 1 28 50 1
KA ARG, AR R ZRE RS A KU AT A A7 5 XU

6.4.13.4.1 FIERK:

M IR 2 415 < i T EL B0 4 0 U B O <Y 32 T S A 2 AR Bl i A A e sl XU . R AR vk
St S = B 1T S B/ 1B S A TR /A o A (= Nt P o A N SRR vl B ot B = S 1 [R5
AN IS 31 18] 5 SRR 95 7 37 M 2 F T 58 IS 0 T ARSI <B IR 5 ) 80 XU o

AR Fe <5 R < BN T SR AR R < Wi (R R AR e B EAT A, IR E I IR R A S A
AT B R A R AT B
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ARFEGRA IR R BURIE R RO R SRS, HRERB M ER 6 A
TR, BIAIE SR L2 E TE S I G R E AR R ST T A R . AT G4
BN S U0 A e < T I 140 R R R s AT M A

6.4.13.4.1.1 F|Z R K ik D

Bpr. NRMG
- 3
1EDH 1-5 4g 58 E At B it
20174E6 330 H
7
AT 8,357,207.81 4 8,357,207.81
AR S 12,866.28 - 12,866.28
N e 136,561,650.1]
T e - 136,561,650.18 o
MR R, - 1,619.94 1,619.94
A ER D R 1,000.00] 3,495.38 4,495.38
o 144,937,839.5
Ao =San 8,371,074.09 136,566,765.50
9
1 £5t
AT T[] 3K - 69,448.39 69,448.39
A A N i T - 119,664.29  119,664.29
MNATHEE 2 . 26,326.16) 26,326.16
NiATAZ 5 % H - 38,208.40 38,208.40
HoAth 471 451 - 233,686.59| 233,686.59
ff Tt - 487,333.83 487,333.83
144,450,505.7,
B R | 8,371,074.09 136,079,431.67
6
FEER
2016 £ 12 A 31 14EPIH 1-54F 5 E AR &it
H
R =
g
BRATAE K 9,948,183.44 41 9,948,183.44
s R D 13,288.72 - 13,288.72
AR S 14,188.47 - 14,188.47
N e 173,039,204.3
A Gy 4 mh vt P - 173,039,204.37, .
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T e - - - - -
F
SCIE 751 K - - - - -
FESCRE, - - - 2,088.42 2,088.42
I AR - - - - -
JREYAT H I 3 447.32 - - 6,256.62 6,703.94
HoAth Bt = - - - - -

183,023,657.3

FrE R 9,976,107.95 - 4 173,047,549.41
6

fifit

L HAfE K - - - - -
A2 5y 1 4 Rl 6 £ - - - - -
frHE A b 7 £ - - - - -
S H (B ik %
FEk
AR SR K - - - - -
A BER] 3 - - 4 204,275.24 204,275.24
JREAF A BN Fik T - - 4 161,521.49 161,521.49
NEATEE B - - - 3553475 35,534.75
JREAST 5 R 25 B - - - - -
IATAE 5 B - - - 29,039.19 29,039.19
AR B - - - - -
AR, . - - - -
A FLE - - - - -
oA A7 53 - - - 430,519.18 430,519.18

ffit Tt - - - 860,889.85|  860,889.85

182,162,767.9
) 2R AR i 11 9,976,107.95 - - 172,186,659.56
1

6.4.13.4.1.2 F| 2R KRS ) BB 43 BT
AFe4T 2017 4 6 A 30 HARKREFAGHRE =, HEFG RRITAE R NS P, Ritiishl
RIARE X T AT 4 % Pl T BRI

6.4.13.4.2 AN XK
AN R 2 8 4 b T =LA 8 Fe B B SR BN & e R ANV R AR Bl T R AR Y s R« A FE 4
T % 7 e At ON R TRy, R b T8 B R AN KUK
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6.4.13.4.3 FAhA#E XU

HCAbAY 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 MLV 3 LAS K
T S s DR 3R AR B T A AR D B AR XU o A 3k 4 2 BB THIE SR A2 5 BT L T BARAT 8] [ M 1T 3758 5
(RIBEER AN BT W ) FEAL A RS R T BN UE SR A AT Ao B 5 48 s DL By IR 2 T P 52
AT REARYR T UL T I BEAR B B R

I WA SRR R &, R S22 R HIbR TR T ik B AR R 2, B IR 5 £k
RSy IEEEEL P S F A AL B SRR R AL, AR AR R FE B 0 1B B FEA L P AR Bl 3t AT AR L
B R IR DL AT IR AN EA AR « AN By B PR A B8 SV A Lk R A 5 9% 45) B B0
RIS BRI CER B T REAS REAL IR A OBUE R AT R B, B8 BRI & BT 1%
BRI R B E SRR G R AL A, JFATERAF VPRI OL S, AR AT A TR T
WEHE, ARSI ERIREARZE, BRI RMITFR R SR . AR eE A E N
LG TP AL, W TR B ECE . RO A AT IR, SRIESRIN AT RE A A
T A -

ANFE I R BB A I B BRI AR R AR . AN B T IR B 7 I LB AR T e B2
PR 90%, BB T AU AR RS 28w R BOMAR IR S A g i i B P AMIR T AR B B 2 4 B I
80%. LAk, ATEE MRS BN HX AL SR RS A% SEitE g%, e Wlis 2 M oE &5
BN AT R T B, B4E VaR(Value at Risk) bS5 A 12045 5 < 1l BT AE AN A% XU, A AT
FE I RS BEAT BRI AN 2 o

6.4.13.4.3.1 FHAbm#s RO
SR NRMJT

AHIR bR
201746 H 30 H 2016 4£ 12 H 31 H
BiH i B 4 5 i 5k 4
A RME {1l E A N FME {H Ee
(%) (%)
136,561,650. 173,039,204.3
A o VR 7 — IR SRR 94.54 94.99
18 7
A8 Gy M 4 it 7 — e G 4
A& G M4t 7 — S SR AR
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AP G — BUE R

HAt

it

136,561,650.

94.54

18

173,039,204.3

94.99

7

6.4.13.4.3.2 FAtA RS RURS: O BB 43 BT

201746 A 30 H

85 Bl 25 LU A B (B 7.4.1) LAAI 1 oAt 117 378 SRR
X B P AU R H R 4 R I E
& (A NRMG0
H IR R A% 1 (1) A 3] PN AERE R
I3 AT

2016 %12 A 31 H

AV Z L AR HE R T 5%

WAy 713

4 nZ) 909

AV Z AL HEJ /D 5%

Jl/ b2y 713

kb 909

6.4.14 75 B T BRI Z3AT S vHR R 75 Ui B B AR 0

T

7.1 MIAREEFTAEER

7 BERAGHRE

SRR AR

T H

Bl

A B T B
B (%)

WAt $5E

136,561,650.18

94.22

Horpr: B2

136,561,650.18

94.22

I 5 WAL B $5 %

Her fii

Vi RIS

el e s

ERMTAE AR

SN IR < il 55 7

H

o

T

L SR A SN R A <
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6 BATAE RS H & &6 1t 8,357,207.81 5.77
7 HoAth 25 T % 7= 18,981.60 0.01
8 &t 144,937,839.59 100.00

7.2 WEFREBTL S ROBERRAS

7.2.1 HREEEHARET LD RN BRERRAS

SRR NRTIT

(e

Tl 25

o e < B R L A
(%)

PN NN O 104

KA

il i b

RO BT0 VR SOKA Rl

SN |4

R ZFE

ALiliEk . i A EREDLY

I | |m|m |0 |w|>

1 FE Ol

5 RARH . RIS S AR RS

[

bl

130,881,169.03 90.61

P il

A SRR 55 e 55l

AW TEANSANR 55

KA IR N 3Lt i B

JERMRSS < ABBEAIEA R 55

HE

DA TAE

e R E AR

»w | |O |v |0 |z |2 |r X

N
Sy
op

op
:ll-/

130,881,169.03 90.61

7.2.2 BB HARETIWS RBRER T LS
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B i 3 4 U 7 LL A3

R 1725 AR E )

AR FRG B

B R 52,967.70 0.04
c lEis 542,438.45 0.38
D [B71. #Jy. BREBOKA =R

E |@%l 38,778.24 0.03
F R EE 417,517.00 0.29
G [iliak. CEMIgEL

H  [ErE Aol

| (5 RE BAEAE S EAR RS 36,138.16 0.03
J Rl 4,538,819.00 3.14
K |55k

L |FEGTAIE Rk

M (RHER TR AR RS

N KR BREEAN A S5

O [ERIRS. BEAMHEA MRS

P [HH

Q |[PARMESTIE

R [3ofb. fREME R 53,822.60 0.04
S |%A

it 5,680,481.15 3.93

7.2 3 MEHREATIL P RIOB BB H R E LTS
T

7.3 BAREA SO E GBS E LN TR BRI 4E

7.3.1 JIAREHI R A RIE SEEFHFE AN R TA BSR4
SR NRTG

o7 3 G B R
Fe | RREEARE Ji% 22 44 7% () N RE
E L5 (%)
1 600030 R EIES 1,054,550 17,948,441.00 12.43

25 36 Jidk 50 7T



g HHIE SR IR A A IR B0 IR SR B 2017 SR P A AR s

2 600837 AR 1,084,168 16,099,894.80 11.15
3 601211 E B % 604,273 12,393,639.23 8.58
4 601688 HBIRIIES 437,780 7,836,262.00 5.42
5 000776 I KAES 396,701 6,843,092.25 4.74
6 600958 KIS 417,294 5,804,559.54 4.02
7 601901 U5 IEiESs 551,573 5,477,119.89 3.79
8 600999 FARIES: 306,583 5,279,359.26 3.65
9 601377 MVAES 628,135 4,667,043.05 3.23
10 000166 SN R 806,258 4,515,044.80 3.13
11 002736 E5iEH 329,700 4,368,525.00 3.02
12 000783 KITiES 444,568 4,210,058.96 2.91
13 601788 JRIES 261,783 3,908,420.19 2.71
14 601099 KF 913,301 3,671,470.02 2.54
15 601555 REUES 321,582 3,611,365.86 2.50
16 002673 PUIRIES 234,661 3,336,879.42 2.31
17 600109 E & kg 283,636 3,324,213.92 2.30
18 000728 JCUEFR 236,848 2,894,282.56 2.00
19 601198 KM 147,946 2,550,589.04 1.77
20 600061 %215 148,528 2,309,610.40 1.60
21 002500 L PEESR 227,462 2,179,085.96 1.51
22 000750 EIES 395,529 2,175,409.50 1.51
23 600369 Ph R UES 378,182 2,121,601.02 1.47
24 000686 RACIESR 188,294 1,892,354.70 1.31
25 000712 BRIy 60,218 985,768.66 0.68
26 002797 F—ahl 51,800 477,078.00 0.33

7.3.2 BIRBRBRBFEE A A E B ST HE LGN R TE BSR4
SR ARG

i B 4 T i
Fe | KREAN JiE B A4 R g (k) AVIRIIED
fHLE1(%6)

1 600909 ik gz 145,700 1,470,113.00 1.02
2 601375 o R IES 107,600 1,082,456.00 0.75
3 601881 H ] £ 86,500 1,025,890.00 0.71
4 002670 ] % A g 60,400 960,360.00 0.66
5 000987 e et 35,900 417,517.00 0.29
6 601952 HERK 8,010 111,098.70 0.08
7 603113 G RERH 3,496 81,526.72 0.06
8 603197 TREERHEL 1,086 57,612.30 0.04
9 603096 e 1,270 53,822.60 0.04
10 603505 S TR 2,570 52,967.70 0.04
11 603855 R 2,728 41,792.96 0.03
12 603326 TARFE 1,452 40,612.44 0.03
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13 603767 1 4 3] 1,785 39,751.95 0.03
14 603316 WA 1,824 38,778.24 0.03
15 603383 T A 811 36,138.16 0.03
16 603042 kR 1,232 35,013.44 0.02
17 603501 FIR Ay 1,657 33,388.55 0.02
18 603196 H 4% 1 it 2,083 32,682.27 0.02
19 603488 MR 1,837 32,074.02 0.02
20 603269 TREIS 547y 795 23,357.10 0.02
21 603286 H#& BT 890 13,528.00 0.01

74 REHABREE R AEHE AR
741 BTN SHE YIRS R FE 2980T 20 4 KRR

SRRAL: NIRRT

o AR L 4
5 Ji ZE AR J S A R EN L DN P A LA
(%)
1 601211 ESB o NS 10,288,944.00 5.65
2 601788 XD Y KiE 2,157,462.63 1.18
3 600909 e 1,435,544.00 0.79
4 600030 S IESR 1,414,752.50 0.78
5 600837 B ESF 1,293,464.00 0.71
6 600958 RIS 1,107,000.00 0.61
7 601375 W FESR 1,076,816.00 0.59
8 601881 H ] AR ] 1,041,225.00 0.57
9 002670 BSp2 el 935,190.40 0.51
10 000750 YIRS 921,121.00 0.51
11 002500 e 772,618.00 0.42
12 600109 H & kg 637,799.00 0.35
13 601688 HBIRIES 635,447.00 0.35
14 000776 7 KAES 589,751.00 0.32
15 601555 REUES 536,567.10 0.29
16 000166 3 2R 502,167.00 0.28
17 002736 ESR 493,217.00 0.27
18 002797 Al 487,320.00 0.27
19 600999 FARIES: 469,484.00 0.26
20 000987 LT a5 420,895.16 0.23

T s ATLNGHC LRSI (AN USSR 1], AEEBMHRA S

P

7.4.2 RIFSEH SHE RIS T FE 2980T 20 44 KRR A4
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o AR L 4
75 Ji SE AR JIE B A4 R AR TS S P HE LA
(%)
1 600030 S IESR 8,121,911.40 4.46
2 600837 AR 7,708,240.90 4.23
3 600999 FRIES 4,358,064.00 2.39
4 601211 A% 4,083,205.00 2.24
5 601688 HEFRIE S 3,637,322.28 2.00
6 000776 I RAES: 3,199,827.44 1.76
7 000166 SN R 2,453,952.78 1.35
8 002736 ES R 2,286,630.42 1.26
9 601377 PV IESRE 2,268,765.56 1.25
10 601901 J7 IEES: 2,190,487.00 1.20
11 600958 RITUES 2,123,565.40 1.17
12 000783 KITiES 2,039,911.01 1.12
13 601099 KF 1,995,181.45 1.10
14 002673 PUERIES 1,617,470.98 0.89
15 000728 T uE 7 1,459,499.50 0.80
16 601555 KRS 1,425,424.00 0.78
17 601788 HeKAEF 1,405,712.00 0.77
18 601198 RIMAESR 1,287,480.00 0.71
19 600109 E & UE 5 1,274,038.12 0.70
20 600369 Ph R UES 1,142,821.00 0.63

VE: e AT G AT ECE AT S (RSN R USSR Y, AFEBMRAL S

UER

7.4.3 TNBER A S8 RS R TN B AT

Az NRMT
SENBEEERIRA (RAS) B0 31,036,523.84
SEHRERRN (32 B 60,405,651.47

T TE: AL NBERREA (RED) BB SE BRI ORED) BB E4% K2 RAL

EA (AN IR LSS H R A, AEREARAZ S .

7.5 MRS AR BAFREAS

Teo

7.6 AR I% A SOYME b 2 e B 715E LU R INEE PR B0 T2 R 4503 B A
AIE AR WRRFFA R
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7.7 BREA A E B ST E RN TR B SRS B 40
AFE G AR IR ARFFA B SHFFIESR -

7.8 MEHREA RIHESESFTFE AR DRI LA R SRR A
AFEG ARG AR RFFA R

7.9 BIREA FatHE b e B FHE R RN B BT A2 BGE SR 4
ARG AIR G AR AR FFAPOERH -

7.10 WREFRAESBE MBI 5 H LU
7.10.1 HREPRAE ST BRI CABR R A

AHe G AR AR RS A B 02

7.10.2 AESER BRI T BOR

ARG AR G IR GBARIN G E ARG BUBAR 0L, AL GoR AR & B, BL
EMORME N TEZEN, AR TR . BEUREHE EERARANEL . 5 TR 1t
“4.

AFEGAEFAT AR ISR, K@ IESF T A B T s T i w /e, JF 45 & IR
B R AR 3SR L R A A AT

ARG PR T F BB AR I B WS i e . JREIE SRS, W B IR L Rk,
VEIHEAT BT, DA B 4L B R XU

TN T2k B R BRI B R P SRS A E 1) AT R A I R A E AT

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

RIEAIE SR G EF, ARG AR THE G
7.11.2 REHIRAE ST E G R A5 25 40

ARSI GAIRE IR A E U0
7.11.3 A E AR BR

T
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7.12 BBRALSWE HHE

7.12.12016 4= 11 A 28 H, #WEUFFHFRM A RA SRR FEER 2 ATER e 1) ([2016]127
5, JFEBEDARIGHEH A THE S mLS 0, P EIERS TS SUE, S TES, BoluEikr
75 28,653,000 Ji, F4bLL 85,959,000 s ii#k; 2017 4E 5 A 23 H, WHEEIUEFHBA FRA &)U 2 [
WElR e (FEb T ) ChbiiaE (2017 159 5) , JERNA FILE R Rl b 55 71 e i 2
i GUEZR A R EE B 35\ H D& RIZEHUE 5% P2 S R ME, BEE 2
ML 45 T, BUdE TS 509,653.15 T, JfALTiEK 2,548,265.75 Jt; 2017 455 H 24 H,
HABESR R 6 PR A RIS ep EE M 2y (T BR300k a0 1) (b ¥ [2017]57 5) , JRECNA
a|ERD R A S T R A b it S GIEZR 2 m) EHE A1) 28 )\ DU S RAZ e 5% 1 2817
FEFRE, BUERSITASUE. ST EY, BltEES AR T 61,655,849.78 7T,  FAL AR
M 308,279,248.90 Juiiisk; 2016 4F 11 H 26 H, [ RUEF B A BR A w3 b ERE R & (T BUL T
PEFS) ([2016]128 5) , #iHF EHFIE AL AT A0 IE, %4724, WuEiZRT#S 6,805,135.75 G,
JEALLL 20,415,407.25 JC T AIAL T, SR A RIAEERBELIUE . 1% 5 S S d ad ey
932016 4F 7 H 27 H, Ml ik IR A A7 BR 2wl USR] o [EHIE i 4> (AT B T vkg 5 ) ((2016)91 5,
JE BRI 2w EHERF 2 B SRR 1 IR A T R AT IR FAE MU AR B R v, SRSs ST Mk 55 R A AT b
VG, AREPUR ST IR IPO HIE SCIFBHT B IEAZ A, HEE e TE S, IR 55U
A 1,200 /376 FFALLL 2,400 J3 0T K, BBURESIGREEATG 2,078 Jio0. JFALLL 60 JiTTiiak.
T A, BRI AT 4 AR R B R AT AR B A TS S, IR AR 4
HAT—F N2 8 AT, AR .

7.12.2 AESHR WA 2 BEE T, AAPAER T T R & A A 2 I 2 P A I 5

7.12.3 AR F A& RBP4 R

B NRhoc
Fr5 2R B
1 A PRIE S 12,866.28
2 I WACAIE 25 17 R K -
3 S UL il -
4 VLRSS 1,619.94
5 JS2HAT FR DK 4,495.38
6 HoAt B2 ]
7 e -
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8 HAth

9 f=ann 18,981.60

7.12.4 FARFER K40 T BT T B 5035 A
ARSI AR AR R b T RO I AT 57 o

7.12.5 HIARFET+ 4B R ARSI 32 PR L
7.12.5.1 BARIGEBRE AT+ BE P AAETEZ RS EI B
T

7.12.5.2 SARBRARHBLH BT T4 R A AE T8 2 RR 1 5 9 U A
ARSI AR T WA A A8 B R B8 A AESIE S BRIE Do

7.12.6 BRAEIRE IERFAMMIC TR I
T

8 EEHFRAEAER

8.1 MIREEHIRFE AN BLEFHANGH

Brgps: 4y

FrE N5
JRESEsTE] : ‘
ESEEDN IR AEi e e NS &
B ‘ ‘ FHE Gy
FEO) N EPSEAx Il RN
i ERER X ESERfE ]
el Eb 3]
e iE 4 4g
EF A R 216 182,044.84 | 32,336,071.00 82.23% | 6,985,614.00 17.77%
DA
ez i 44
UEF A | Fa4 2,278 17,261.49 426,017.00 1.08% | 38,895,668.00 98.92%
2B
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e IR o1
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