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Bhr: ANRmie
AHAR
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H
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%wre
AT 2,236,763.49 1 2,236,763.49
s S N 159,816.69 159,816.69
FHARES 40,939.59 40,939.59
oy G g e 24,171,864.52 24,171,864.52
MR R 508.17 508.17,
WA FR D R 1,637.23 1,637.23
FrE R 2,437,519.77 24,174,009.92 26,611,529.69
1 £5t

JREASF IR [ 5 389,348.19  389,348.19
AT PN F T 23,283.52 23,283.52
MNATHEE B 4,656.68 4,656.68
NiATAE 5 % H 51,560.61 51,560.61]
HoAth A7 45 371,467.39| 371,467.39

ffit Tt 840,316.39| 840,316.39
) 2 AU B B 2,437,519.77 23,333,693.53 25,771,213.30

T RA R AARIE G KGRI EANE, %A 20 0E A 3 F0H0E O H B H
REHEFLTHK.

7.4.13.4.2 AT RS
BN RIS A2 Fi5 < it B 28 S0 BOR SR B e B R AN FR A s i A A e s O XA . A <
RIpT A Bt 7 S St AN R, PR B AN XU

7.4.13.4.3 HAtAAE XU

LA AR A% IR 2 41 i <5 P 455 < i T P 2 S B BOR SR B <87 B2 BRI ok i 3 M) 2R A AN 22 DAk
(T S s DR R AR BT R A e B R AU o A B B THIEFR A & B BT IRCE A e 9%, BT i i
LA AN A XUR SR B MIE J5 RAT F 4 I B B I L BURP R S TR B, VT SR IR FE S i
ARSI o

AR HE G A HE G BN NS PR B AL S LR, SR 58 4 2 I R R i B ) 7 V2 R B AR 1Y)
TEH, B HEAR 07 B e I ALl S A AL e R I SR R AL, AR AR (0 8 sl e S L
PR AR B BEAT A N RE o AR G O FE A8 PN JE 45 & B W A OMA B 38 1k, X IR B SR . B
PRCE . BEAGITBIE, RIS AT BER AL BT A% XU .

AR HE il 1% B AL B 2 B PR AR AN A% XU, o B SR 587 4R 58 LU ANV T 2R 57 /0 90%,
BT T AP [ 3 SRR BORT 5 18 B A ) B3 7 AMIC T A E I e B 8 5577 1 80%: BEAMAL )
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F I e AE TR IR 0T 5 2 240 T3 53 IRAIE G IO 24 0 e B B0 7 — 45 DA P OB
BRMET IV PP R 5%, HAb, AT G 06 BB S F X Ao FFHF A 1005 i St
P, NS & R BT B AT RIS R, (045 VAR (Value at Risk)HEERAE A MR A 2 4T I
BT K R, T T 0 PR A7 BR B A

7.4.13.4.3.1 HAbHHE RO

SRERA: NIRRT

ESIEN
A 2017412 A 31 H
N FME RS A L] (%)

A o M R BE 7 — IBCR AR BT 24,171,864.52 93.79
A8 Gy M G b B P — R A 4R
&5 M4 Rt 7 — B4 IR AR
A G R 7 — BUIE R
it 24,171,864.52 93.79
7.4.13.4.3.2 FHARGH RURRIBURSE ST
1Rk Bl 255 Lb e B e LA ) LAt 17 37 48 B (R AN AR

R 5 3 = L
W H i AR

FH IR R A2 B ) A2 2
g

AR
2017 £ 12 A 31 H

WG BILHE E T 5%

4%y 1,060,000.00

MV G B HE R B 5%

/%) 1,060,000.00

7.4.14 BB T RN & THRR T E U KA E R

74141 ARHE

741411 AUARMETEN SR TR
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T 2017 42 12 A 31 H, AEESFE LA RE TR H LB N S P850 e =g T
FH—EIRIRBN NIRRT 22,599,509.12 76, JE T3 2K FANRT 1,572,355.40 76, LET

=R

7.4.14.1.2.2 A SR EFT R B ERAR )

XTS5 BT LTI SR B, 5 LI KU M S8 A ANE R BUR TR AT
RATEEREL, AT G 03 W45 R A28 S RS0 K AR L 58 B A% SR A I e L 5 41 ) A K AR O
SEAN ARG A OMEFINGE — 20k FEARAR A (B 1A 5 b R A el Wi N BN T2 e (i
URCIRRERE, B AR ORISR AT 25 A SO LR B — R IREE = R IR

7.4.14.1.2.3 =2 RN OB RBIFAR JAAS 5 4 %0

AFEEFEA LA et BT R H AR ST N S a8 10 e it TR =2 e A AR Kk

AREf] o

7.4.14.2 7RG

R NOERH, AR e IO H Z U AR H .

7.4.14.3 HAhZHEIR

BER P AAERH, ARG IO Z U 1 H Al H 2T,

7.4.14.4 W55 HRRHLHE

AWM ERFC T 2018 4 3 H 22 HAARIL S5 1 At .

8.1 HIAREEFAAER

88 HWHEAAHE

SARAL: NIRRT

JF5 i H &5 A SIS (%)
1 ETE e 24,171,864.52 90.83

Hope R 24,171,864.52 90.83
2 FeH T
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3 [i] 5 AL 2 R - -
Hdr. ik - .
R & nall - -
4 nEEEE - .
5 SRbATA P - -
6 LR Gl e - -
LR
WATHE MG RSN &6
7 X 2,396,580.18 9.01
it
8 oAt 25 1 % 7= 43,084.99 0.16
9 &it 26,611,529.69 100.00
8.2 HIRIZATI R ERFTAHE
8.2.1 FEEFL R IARIZAT A I AR A &
SRiEAL. ANRTIT
‘ o S S G RaE |- |
e ATk 25 ARME
Eefil (%)
AR AR I L 142,000.00 0.55
B 321,798.00 1.25
B LR
C |Hilli&k 12,804,834.90 49.69
D [|HJ1. #A . B BOKAEFE RN 918,853.00 3.57
E (@5l 843,740.00 3.27
F b REE 1,380,666.00 5.36
G [ilizHi. OfgAHEEOY 1,300,828.22 5.05
H gl i .
| EEAER. WAEMEEEARRS L 1,704,792.00 6.62
J &Rk 1,136,292.00 4.41
K |Gihr=l 2,650,768.40 10.29
L |FHBEFIRE 55 R 55k i .
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M [RHER AR AR S5l
N KFI BRI A S
O &R BEANHAR RS
P [HH
Q |BAEMMETAE 708,600.00 2.75
R [0t fRERLRR 42,112.00 0.16
S |&GiE
&t 23,955,284.52 92.95

8.2.2 BURHBL B WIARILAT W RN SR B AL

SARAL: NRMIT

(e LR AR S A A SN E |
et (%)
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P |#FE . -
Q |[IAEAHTAE ] -
R [ BRI . -
S |ZE . ;

At 216,580.00 0.84

8.2.3 T HIARFLAT ML /- RIS OB R I R B A&

T

8.3 JIARI A FAMME b EeE B 15HE L R/ N B BT B R A

8.3.1 MIRBHBEEA ME HEST T HE LI TE B ER R4

SRR NRTIT

o7 A T
Fag | B JI ZE A4 HE(K) VIR IKIED
B 451 (%)

1 000039 H A ] 46,400 1,060,240.00 411
2 601155 B ik 34,750 1,018,175.00 3.95
3 000425 R T 179,200 829,696.00 3.22
4 002340 MR 111,090 798,737.10 3.10
5 002226 TR 114,600 720,834.00 2.80
6 300244 it 222 Wy 30,000 708,600.00 2.75
7 000488 JRAG AR, 41,300 688,471.00 2.67
8 002509 RITHL 68,500 617,185.00 2.39
9 000878 = FE A 41,100 583,209.00 2.26
10 002092 R 42,300 563,013.00 2.18
11 600346 (EWAL Sl 43,100 531,423.00 2.06
12 600318 WA A 40,900 519,430.00 2.02
13 600503 LANP A 77,000 504,350.00 1.96
14 002663 R AR 82,800 459,540.00 1.78
15 601866 Wz R 130,600 445,346.00 1.73
16 002596 VR R 39,000 443,040.00 1.72
17 002812 BT A 4,302 442,675.80 1.72
18 600655 T4 e A 41,200 442 ,488.00 1.72
19 002373 THi R 30,000 439,500.00 1.71
20 000987 BT 4% 43,000 423,550.00 1.64
21 002146 R KRR 43,500 414,555.00 1.61
22 300085 WA 30,000 408,000.00 1.58
23 000301 RITTi 75,500 400,905.00 1.56
24 300222 YN 20,000 394,600.00 1.53
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25 600673 RBHYEFRE 58,300 393,525.00 1.53
26 600584 KR 18,400 392,472.00 1.52
27 000979 5L AR 196,160 380,550.40 1.48
28 603016 L[S 10,400 375,856.00 1.46
29 000050 ERIA 18,200 358,722.00 1.39
30 000401 HARKIE 24,500 337,855.00 1.31
31 002558 EPNTE:S 8,560 315,008.00 1.22
32 300100 RURR B 173 20,000 313,200.00 1.22
33 300413 PRI 10,000 298,500.00 1.16
34 002409 MR 10,000 285,900.00 1.11
35 000040 RIBWER 20,000 281,000.00 1.09
36 601313 TR F4E 6,000 275,820.00 1.07
37 000697 AR 10,500 241,920.00 0.94
38 002608 LI EE 23,600 239,776.00 0.93
39 000555 FHPAE B 20,000 235,000.00 0.91
40 002120 BIE Ay 4,999 228,854.22 0.89
41 600859 FIFH: 11,000 224,400.00 0.87
42 601021 HFERALE 6,000 223,620.00 0.87
43 002640 e i} 11,600 222,024.00 0.86
44 002341 R 8,000 220,000.00 0.85
45 002176 TR ELL 17,100 193,572.00 0.75
46 601688 HEFRIESH 11,200 193,312.00 0.75
47 601116 =N kY| 9,300 193,254.00 0.75
48 600188 FEMN S 13,200 191,664.00 0.74
49 600026 HHzE i e 30,000 183,600.00 0.71
50 000732 ZRAREEH] 8,700 174,174.00 0.68
51 600737 HORR 21,100 167,745.00 0.65
52 600875 RITHS 14,800 166,204.00 0.64
53 002675 HKizhk 13,100 154,449.00 0.60
54 600490 S R U 18,100 153,488.00 0.60
55 601991 KEFERHE 35,400 146,910.00 0.57
56 603299 iR g 15,000 142,950.00 0.55
57 002505 KEER M 50,000 142,000.00 0.55
58 601919 i 20,000 135,400.00 0.53
59 601212 HRA 20,000 135,200.00 0.52
60 000889 RIS 10,000 133,400.00 0.52
61 601069 PO 4 8,200 130,134.00 0.50
62 300362 RN 10,000 129,200.00 0.50
63 600959 WY SRS 15,000 122,700.00 0.48
64 600876 15 FH 3 7 6,000 120,960.00 0.47
65 300145 IR 10,000 119,500.00 0.46
66 600008 H A A 22,500 115,650.00 0.45
67 000926 A B oy 10,000 108,900.00 0.42
68 600209 R 10,000 103,200.00 0.40
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69 300216 T L2t 6,200 98,890.00 0.38
70 002493 ST 4,600 66,010.00 0.26
71 002600 TR At 6,700 56,079.00 0.22
72 600029 T 4,500 53,640.00 0.21
73 000673 HRARTT 3,200 42,112.00 0.16
74 002418 JRRE RS I A 4,600 41,078.00 0.16
75 300459 &Rt 3,100 34,503.00 0.13
76 002383 EAEH: 1,600 32,048.00 0.12
77 600869 B R 5,400 30,996.00 0.12
78 603010 iy 1,100 30,481.00 0.12
79 000582 JEHRIEHS 3,200 30,368.00 0.12
80 300209 RIFEEE 1,600 29,248.00 0.11
81 600393 BRI 4,200 26,628.00 0.10
82 002672 AN 1,600 26,000.00 0.10
83 300149 =k 1,600 24,560.00 0.10
84 600657 ik = 4,200 23,436.00 0.09
85 600406 FH, 7 B 1,200 21,936.00 0.09
86 600874 [EINZZNS 1,200 15,612.00 0.06
87 300088 KAFRHE 1,600 12,528.00 0.05

8.3.2 JARRMI T RMHE SEEFFE IR NEF BRI ATA BSR4
SR NRTG

EE SRy
| IR JBEER A4 HE(R) NIRE
fi ELA51(%6)
1 002575 XA 23,800 216,580.00 0.84

8.4 MEHIABESRTASHERZES)
8.4.1 RIFLNSHE RIS T F{H 2% BLHT 20 44 KR A4
AL NRTTT

R 4 %
7 % AR JB B 44 R PN NG 7R E B
(%)

1 000039 rh AR L] 2,948,000.42 11.44
2 002001 oAk 2,763,718.34 10.72
3 002340 MR SE 2,671,046.78 10.36
4 002387 e T 2,583,901.80 10.03
5 000488 =3 2,555,185.01 9.91
6 002226 LT 2,517,756.63 9.77
7 000601 R RER A 2,512,932.94 9.75
8 000878 = T Ak 2,498,124.89 9.69
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9 002092 R 2,472,949.39 9.60
10 601155 B 2,417,953.38 9.38
11 000425 R T 2,391,022.00 9.28
12 000987 BT 4% 2,378,128.48 9.23
13 600039 VY 1| 45 2,355,679.00 9.14
14 002146 TR 2,347,318.36 9.11
15 000671 FH Ot 5 2,345,587.45 9.10
16 600297 IR E 2,333,270.00 9.05
17 002631 IR AR 2,324,591.00 9.02
18 002665 HHUTRE 2,319,025.00 9.00
19 002739 Papr:ik-2 2,304,779.84 8.94
20 000627 RIKEEH] 2,294,075.00 8.90
21 002648 TEAK 2,271,438.23 8.81
22 002156 HE R 2,267,938.46 8.80
23 000960 Bl A 2,242,494.00 8.70
24 600021 g 2,237,154.00 8.68
25 000415 e Bt 2,228,643.41 8.65
26 600675 ERRE4 2,226,427.95 8.64
27 600729 EGNERN 2,226,324.47 8.64
28 601238 IR 2,215,175.20 8.60
29 002233 B A ] 2,205,255.83 8.56
30 600256 ]I REUR 2,203,476.78 8.55
31 002662 A 2,190,029.00 8.50
32 600491 Je e 2,174,344.64 8.44
33 601021 BT 2,161,115.11 8.39
34 000826 Jii it S il 2,143,503.00 8.32
35 601866 HHOzE iR K 2,120,657.90 8.23
36 002558 SPNTIES 2,113,334.00 8.20
37 600503 LANPYA 2,112,025.85 8.20
38 600804 e 2,047,375.30 7.94
39 002389 FFERHE 2,032,976.00 7.89
40 002048 TIAEM 2,001,720.52 7.77
41 600715 A 1,943,052.00 7.54
42 600487 Tl 1,933,901.00 7.50
43 600856 HR AE IR 1,928,054.00 7.48
44 603993 1 BHARY, 1,923,613.11 7.46
45 603986 JK 2 B 1,909,923.45 7.41
46 002309 R A 1] 1,907,035.43 7.40
47 000761 AR 1,886,869.72 7.32
48 600577 KI5 A 1,884,170.00 7.31
49 000498 L1 2R B 1,879,028.00 7.29
50 000582 JbEBIE s 1,868,088.10 7.25
51 601118 TR 1,846,108.57 7.16
52 000975 AR BHIR 1,845,702.02 7.16
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53 000401 HARIKTE 1,837,938.00 7.13
54 600584 KR 1,828,845.54 7.10
55 600545 H AR g 1,826,665.99 7.09
56 600759 PHBRIMA 1,809,067.17 7.02
57 000616 WA BT 1,756,414.89 6.82
58 600828 AN 1,719,601.00 6.67
59 002596 VR R 1,672,564.00 6.49
60 601169 LR AT 1,432,455.15 5.56
61 600869 R 1,394,478.28 5.41
62 000540 HR R it 1,385,304.00 5.38
63 002635 YR 1,380,307.00 5.36
64 000547 iR K e 1,379,654.49 5.35
65 002506 LR 1,379,370.00 5.35
66 000410 TEFHALIR 1,354,031.00 5.25
67 600318 WA A 1,263,225.25 4.90
68 600380 i e TT 1,195,367.40 4.64
69 600881 T2 4E ] 1,192,948.00 4.63
70 600707 R A 1,191,657.00 4.62
71 601689 P £ 4] 1,189,444.00 4.62
72 600818 % 1,171,773.00 455
73 002509 RITHR 1,144,755.60 4.44
74 002608 L5 EAE 1,048,084.00 4.07
75 000697 AR 1,028,546.00 3.99
76 002812 BT Ay 995,393.91 3.86
77 000050 R A 946,606.10 3.67
78 002176 TLAF AL 916,422.44 3.56
79 600008 H e 913,668.00 3.55
80 300323 EREH 908,547.00 3.53
81 601116 =YL 906,737.00 3.52
82 600737 HORR B 906,578.00 3.52
83 600188 FEPN . 892,861.69 3.46
84 002120 Bk A 886,006.00 3.44
85 600875 KITHA 885,855.00 3.44
86 600760 LK 883,248.00 3.43
87 601991 KFERH 877,500.68 3.40
88 002717 0w Ay 874,134.67 3.39
89 000732 AR 868,779.00 3.37
90 002721 &tk 864,450.14 3.35
o1 300216 T 1L 25t 855,173.04 3.32
92 002050 —Ae R 818,615.00 3.18
93 300207 JRHE 35 817,076.00 3.17
94 600551 AR AR 816,896.42 3.17
95 300506 £ 5 811,909.00 3.15
96 300144 R Z 810,659.00 3.15
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97 000979 HaL Iy 810,422.00 3.14
98 300256 BERH 808,321.00 3.14
99 002575 BEM B 806,696.92 3.13
100 000818 TR 804,867.00 3.12
101 000639 75 & 804,081.00 3.12
102 000829 REE 804,021.93 3.12
103 000560 ENED 801,808.83 3.11
104 300180 LeA T pas 795,707.00 3.09
105 002663 LR AR 752,718.00 2.92
106 600346 {85 7 A 744,058.00 2.89
107 600655 4 b 11z 735,541.00 2.85
108 300244 1222 W 719,520.00 2.79
109 603111 EJEHLH 711,796.00 2.76
110 603016 TR 673,519.00 2.61
111 600673 REHYE R 640,752.00 2.49
112 002183 SRR ii] 627,761.48 2.44
113 600773 (i %% 626,855.00 2.43
114 002203 ERe g i 617,225.00 2.40

T AT SENGE (B SENBEERA") LR (B2 R BRI 4% SR AT
S (RAZ RN R LSS H D I, AEREMRAZ S .

8.4.2 RIS SHE RIS T ™ F{H 2% BLHT 20 4 KR A4
SEA: AR

o7 IR I 4 B
5 Ji SE AR Ji 2 A4 R A RS A P HE LA
(%)

1 002001 oA R 3,653,582.00 14.18
2 000627 RILEEH 3,042,929.62 11.81
3 000671 FH Ot 5 2,678,155.00 10.39
4 002340 MR 2,670,809.00 10.36
5 002387 A 2,625,855.15 10.19
6 600297 IR 2,604,320.40 10.11
7 000488 JEG 2R, 2,569,307.00 9.97
8 002739 Papr:ik-2 2,524,079.33 9.79
9 002156 HE R 2,500,710.86 9.70
10 002631 IR AR 2,476,581.00 9.61
11 000601 HRRE A 2,457,865.00 9.54
12 000039 AR LE A 2,453,182.00 9.52
13 603986 I8 2 B 2,450,678.12 9.51
14 002092 RS 2,405,394.00 9.33
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15 002648 TEAK 2,369,049.00 9.19
16 600729 HKABR 2,363,895.97 9.17
17 002233 AR A 2,339,607.00 9.08
18 000878 = F A 2,306,100.74 8.95
19 600039 VY 1| 45 2,295,720.00 8.91
20 002665 HHUTRE 2,274,635.86 8.83
21 000415 b DA 2,254,682.00 8.75
22 601238 IR 2,249,648.00 8.73
23 600021 iR 2,228,359.41 8.65
24 600491 Je e 2,221,984.00 8.62
25 000761 AEARRAL 2,219,314.58 8.61
26 000960 Al 2,216,168.15 8.60
27 600675 SRR 2,155,364.59 8.36
28 600487 il 2,143,947.00 8.32
29 600256 I Re R 2,138,350.00 8.30
30 000826 Jii it S il 2,046,968.00 7.94
31 002389 FFERHE 2,037,892.85 7.91
32 002662 TS A 2,036,009.24 7.90
33 600856 WK RER 2,009,030.00 7.80
34 601155 B ik 2,000,829.95 7.76
35 002048 TIEN 1,968,887.99 7.64
36 600715 AR 1,963,975.00 7.62
37 600804 A et 1,956,009.00 7.59
38 000498 L ZR BT 1,937,662.00 7.52
39 601021 BT 1,918,545.00 7.44
40 603993 1 BHARY, 1,911,292.00 7.42
41 002309 HR A 4] 1,906,304.00 7.40
42 000975 RIS TR 1,904,844.00 7.39
43 000425 B IH 1,832,101.28 7.11
44 600503 LANPA 1,831,660.00 7.11
45 601118 TR 1,811,565.00 7.03
46 000987 et 1,811,054.87 7.03
47 002635 I RHY 1,760,864.50 6.83
48 002146 RIS & 1,732,728.00 6.72
49 600828 BRIAEN4 1,695,165.04 6.58
50 601866 HHOzE iR K 1,671,065.00 6.48
51 600577 KI5 A 1,659,416.00 6.44
52 002226 LT 1,658,801.07 6.44
53 600545 H AR e 1,643,163.99 6.38
54 000616 RIS A 1,580,487.00 6.13
55 000582 JbEBIE s 1,575,542.26 6.11
56 600584 KR 1,440,022.92 5.59
57 601169 LR AT 1,438,772.20 5.58
58 600759 PHBRIHS 1,438,538.50 5.58
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59 002558 SPNTIES 1,417,557.80 5.50
60 002506 hEEER 1,340,935.50 5.20
61 600707 AN S 1,329,428.00 5.16
62 000540 R Gl 1,306,380.00 5.07
63 600869 HER 1,271,460.16 4.93
64 000401 ¥ RKe 1,227,004.00 4.76
65 002596 VR R 1,220,037.00 4.73
66 601689 P £ 4] 1,146,090.00 4.45
67 000410 Y ALERINZS 1,138,672.00 4.42
68 600380 @RIt 1,134,301.77 4.40
69 600881 2 4E 1,125,330.00 4.37
70 600818 g A7 1,107,539.00 4.30
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