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A BER] 3 - - 352,239.87  352,239.87
AR SR K - - 9,744,439.03 9,744,439.03
AT\ R - - 469,202.69  469,202.69

NATFEE 9 - - 78,200.43 78,200.43
LA 5 AR 2 9 - - - -

IATAE 5 B - - 2,288,692.71 2,288,692.71
AR B - - - -
AT, - - - -
LA FLE - - - .
oA A7 53 - - 200,871.97  200,871.97

13,133,646.
ittt - - 13,133,646.70
70
) 2 R Bk 11 64,348,232.54 4 296,746,657.83 361,094,890.3
7

TE: R PR NATE G B KA

BEAT T,

7.4.13.4.1.2 FIZ XK BIEBURME T
ARHE4T 2017 4E 12 A 31 HRFFEFRHFE GBI, HIFE AT E R, Bt
T 325 R 2 B AR ST AR I 4 5 7 14 A1 T B KR o

7.4.13.4.2 AMC R

M2 e, FF%IE 20 RE 10 FB e Oy H B8 H s R

AN IR i <l TR 2 S BOR SR BT RNV R A S T A AR BB XA . AR dE <

RIpT A Bt 7 S St AN R, PR B KA XU
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7.4.13.4.3 HAMHE KBS

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

RERVR UL T 7 BEAR B B2

AHE A B A BB A SR A b, SR B BT R SRNS, JE I R

DRI DL BRI 0 T, S S IETR I AT IGO0, M0 B I B R L S A B e s TR NI SR
(R15E PRI BT S B3 M, SEHRAT & 2k R 240 Y Bl O B0 B8 A P EAT 058 . AN IR 2 S BN E
WAL S B SO ALAL, SRR, B ECE . IR H A AT B, RESINI AT RE R A4
TS A LS o

ARSI B R BB AL 10 UL BRI AN R U . AR S B AL P BSR4 B I L
0-95%; % T K %4 T AR R IE SR I ELFIAMR T AR B e 37 (10 80%; N385 H H A& AR
BRI S A RHANZ B RIS, PSR RFILE 0 2 H AL — 4 LN IEUR iR MK T2
ERHER 5%. BtAh, AEEE RGBT H AR S ITEA IR R SC it e, Eilis
I 22 e T iE BT MG B B, U4 VaR(Value at Risk) 8 b 58 Sl X A 56 4 T I P98 72 4 4%
PR s B s R S b A 3 AT R R AT 2 1 o

7.4.13.4.3.1 HAM#E RO
SHRAL: NRMJT

ENPR
i H 2017412 A 31 H
N FME A TE ] (%)

AT oy M R 7 — P SR 4 B 282,059,027.52 78.11

A8 5 M4 B P — R P
85 M4 R 7 — B4 IR AR
AR BT — B BT
it 282,059,027.52 78.11
7.4.13.4.3.2 FHARGH RURRIBURSE ST
i ol 58 B DA S 0 B 13538 AR A2 |

I B S e Sl 27 0 4 1 4 P 1A ) |
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AR CRA: AR
AIAR
2017 12 H 31 H
g b L1 T 5% #n#y 20,930,000.00
Mg LR TR T B 5% /%) 20,930,000.00

7.4.14 BB TEBMSTT & THRR TE KA F R

74141 ARME

741411 AU SCHHE TR ST A

ANCLZ Fo A T8 1 4 7 A 67 £ 2 B AL DY ORISR TR AR At il 605, 3 PRI 4 34
BRAK:, 2 et S EAE AR

7.414.1.2 A seMETHE R R T A

7414121 #)JZUCERTRA RMME

F 2017 4F 12 A 31 H, AIEEHFFA UL Fo il T HLIARS TN 24 5 56 ) G i gt 7= b g
B ERARFNANR T 281,910,519.32 76, & TH - ZRIRFANRT 21,092,908.20 7¢, L&

T =R IR

7.4.14.1.2.2 A SRHHETT R R B ERAR )

XFUESR3E 5 T LTI SR Bt S, 25 L K U M. RS A ANE R SR TR AT
RATEERED, AT G0y W5 R H 4258 SRS K IR 58 5 A% SR A 1) e PR 40 ) A K AR O
SERNTTHAR BRI FOMEFINGE — 20 FEARAR A (B 1A 5 b R A Wi N BN T2 Fe (i
URCMARRIE, AR R SRR A R N SO LR B R I =R IR

7.4.14.1.2.3 FE=JZ RN A RBIFA FAAS 5 4 %0

ARG LA e E TR B AR ST N a8 10 e it TR = 2 RA e A AR K

B3P

7.4.14.2 7RI

BER T AAERH, ASE IO E U R H I
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7.4.14.3 HAhZEIGR

BERPIOERH, AFE IO Z U K HAL H 2T,

7.4.14.4 W55 R AL HE

R SHRF T T 2018 4F 3 H 22 HAA IS (1548 B HLHE

8.1 MIRESFASENR

88 WHEAAHE

SRR NRTT

75 T H & RS RIS (%)

1 & E AN 282,059,027.52 75.37

Hope R 282,059,027.52 75.37

2 BeH% - -

3 ] 5 WA e 5 % 20,944,400.00 5.60

Hrr: fiip 20,944,400.00 5.60

B SRR SR - -

4 R - -

5 S RATA AR § -

6 SN IR 4 il % § -
s ST 0 ) SNk

S ' ]

7 ?Eﬁﬁ%ﬂﬂ%ﬁ%ﬁ{i\% 43,125,747.97 11.52

Tt
8 Hopth % 15155 7 28,099,361.58 751
9 At 374,228,537.07 100.00

8.2 MIKREATW AR R TS
8.2.1 fR P WIARIZAT ML 7 I BT A B R R AL A

SRERA: NIRRT

B A ReE
vz ATk 25 A RME
B (%)
A ﬂ A *4( > tl& A @j—k - -
B KA 12,451,538.00 3.45
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C il 3 189,685,179.48 52.53
D B0 #0. RARSOK AR LR 16,143.20 0.00
E pecsiin|4 7,223,979.00 2.00
F AR ME S 3,659,776.00 1.01
G ACIRISHT . B AERTIRENL 10,126,455.94 2.80
H ERERIE LA . .
I R AEAE B RS 5,645,162.55 1.56
J a4 40,482,785.00 11.21
K Stttk 7,490,164.15 2.07

L BRI 25 R 55l - -
M RHABETEAEANR 55 - -

N IRAF S PREE A 15 it i FE b 5,277,844.20 1.46
0 JE RS . ABEEA A IR 55k . .
P HE . .

Q DA TAR - -
R b PRE AR - -

27
S e

ann 282,059,027.52 78.11

8.3 SPRIE A FRMME o E & T E BN I T A B A
SN NRTTT

o FE G
Fe | REAE JIE B A4 R B (K) A E
H LA (%)

1 600038 o EL AR 407,800 18,974,934.00 5.25
2 002013 HTALH 1,638,654 17,681,076.66 4.90
3 600482 5 7 541,000 13,422,210.00 3.72
4 600036 AT ARAT 436,900 12,678,838.00 3.51
5 002142 TUERAT 633,700 11,286,197.00 3.13
6 600893 friRshh 413,000 11,113,830.00 3.08
7 600967 ME—HL 921,500 11,104,075.00 3.08
8 002179 H 225,919 8,896,690.22 2.46
9 600528 i Tl 689,900 8,375,386.00 2.32
10 000425 R T 1,710,500 7,919,615.00 2.19
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600519 DivMiEaE) 11,200 7,811,888.00 2.16
000717 HERA L 840,100 7,443,286.00 2.06
601288 FMVARAT 1,937,000 7,418,710.00 2.05
000858 MR W 88,300 7,053,404.00 1.95
600352 WL e g% 595,900 6,977,989.00 1.93
600029 T 554,200 6,606,064.00 1.83
600990 VY ) 106,700 6,198,203.00 1.72
600760 H i RS 163,000 5,687,070.00 1.57
600048 LRF = 397,400 5,623,210.00 1.56
601336 HAELRES 78,500 5,510,700.00 1.53
600104 REEH] 169,700 5,437,188.00 1.51
600188 FEMN 360,400 5,233,008.00 1.45
600764 HHHL T IE 173,800 4,833,378.00 1.34
600879 VNG 521,800 4,090,912.00 1.13
300070 KR 212,900 3,698,073.00 1.02
600993 N, 178,700 3,659,776.00 1.01
300357 TR AEY) 74,300 3,656,303.00 1.01
002262 BAEZG), 256,180 3,653,126.80 1.01
300463 SVERTRETLY) 152,000 3,643,440.00 1.01
600970 R [ B 367,200 3,631,608.00 1.01
601699 k2R 317,500 3,613,150.00 1.00
300059 KT E 279,000 3,613,050.00 1.00
600497 Uth B 507,800 3,605,380.00 1.00
600072 RN 275,700 3,592,371.00 0.99
000001 P ARAT 269,800 3,588,340.00 0.99
600262 677 A 180,600 3,577,686.00 0.99
002026 1T N30 440,600 3,551,236.00 0.98
000333 EOEE]| 63,900 3,541,977.00 0.98
600125 XN 323,700 3,502,434.00 0.97
000786 Bl eeIy ey ) 154,600 3,478,500.00 0.96
600418 LR 362,938 3,433,393.48 0.95
002371 677441 70,700 2,929,808.00 0.81
300188 EATE 100,000 1,998,000.00 0.55
002244 T 234,837 1,866,954.15 0.52
600456 FERMA 78,500 1,853,385.00 0.51
002465 e S G 191,600 1,837,444.00 0.51
600031 =—®ET 118,200 1,072,074.00 0.30
000888 WA L A 88,800 956,376.00 0.26
603199 LA E 18,800 591,072.00 0.16
002920 1 3% Y 4,569 178,784.97 0.05
300735 HaL R 3,764 54,163.96 0.01
002915 IR 1,085 38,181.15 0.01
603477 PR AR 1,955 37,027.70 0.01
300730 BHE R 821 34,112.55 0.01
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55 300664 JIEEEEINPS 3,640 32,323.20 0.01
56 002919 4 AR 821 28,948.46 0.01
57 002922 UK 1,245 22,248.15 0.01
58 603161 Rl 1,239 20,753.25 0.01
59 603283 FEMs 1L 7 1,349 19,614.46 0.01
60 603329 i A 1,183 17,957.94 0.00
61 002923 TEHAS 954 16,227.54 0.00
62 603080 HraE KB 1,187 16,143.20 0.00
63 300684 AR 827 11,528.38 0.00
64 603655 B R 881 8,193.30 0.00

8.4 MEHAMES T HSHERZES)
8.4.1 RIFLNSHE RIS T F{H 2% BLHT 20 44 KB4
SERL: NIRRT

o7 IR I 4 B
5 Ji SE AR JI S 24 R EN L S DN P HE LA
(%)
1 601318 Hh [ 22 59,542,003.51 16.49
2 601601 HH ] R PR 50,569,500.94 14.00
3 002236 KA 44,666,781.70 12.37
4 000651 AL 37,381,480.90 10.35
5 002142 TUARLT 33,600,616.46 9.31
6 600036 FARRAT 32,408,682.12 8.98
7 000858 TR 32,257,119.33 8.93
8 600104 R 31,171,296.41 8.63
9 000768 H AL 30,850,644.42 8.54
10 601336 R VNI 30,623,767.06 8.48
11 002415 T E AR, 29,978,003.60 8.30
12 002179 LG 29,795,025.85 8.25
13 601288 LMV ARAT 29,636,573.00 8.21
14 600887 Gailliialis 29,202,799.04 8.09
15 600038 B 28,066,072.40 7.77
16 600482 i E 2 7 24,500,845.77 6.79
17 600562 B B R 23,893,120.96 6.62
18 600967 LSl 23,546,587.20 6.52
19 600990 VY6 ¥ 23,346,130.64 6.47
20 600893 friRsh 5 23,304,247.49 6.45
21 300367 RKITM I 22,194,305.83 6.15
22 002013 FRATHLAE 21,687,270.70 6.01
23 600703 =Y H 21,343,114.95 5.91
24 002439 Je R R 20,888,096.46 5.78
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25 300342 REALHL 20,335,544.95 5.63
26 600760 T RS 19,496,672.00 5.40
27 600048 TRF Hb = 19,015,782.32 5.27
28 600028 HEHEL 18,292,126.71 5.07
29 300188 E AT 17,413,544.60 4.82
30 002185 HERBHE 15,685,285.98 4.34
31 601006 KRBk 15,384,661.88 4.26
32 002366 =Ry A 15,377,851.00 4.26
33 600498 ED @ik 14,972,876.55 4.15
34 000333 EMEEH 14,883,860.24 4.12
35 002151 JetEiaE 14,883,411.38 4.12
36 300287 KHNE 14,680,449.06 4.07
37 600879 IR 14,581,709.00 4.04
38 600018 R 14,271,898.36 3.95
39 600031 =—®ET 13,566,258.61 3.76
40 000733 PRAERI 12,813,471.00 3.55
41 601952 ERALK 12,802,351.46 3.55
42 601699 k2R 12,676,592.52 351
43 000823 e 7 T 12,018,298.99 3.33
44 600068 BN 11,934,055.00 3.30
45 300353 RAERHL 11,836,437.52 3.28
46 000537 IR R 11,433,635.99 3.17
47 603990 F R 11,030,203.03 3.05
48 603717 RIS 10,822,781.00 3.00
49 600009 gL 10,788,097.09 2.99
50 002664 TS 10,348,694.00 2.87
51 002026 1T N30 10,102,810.68 2.80
52 600741 IR S 9,924,155.00 2.75
53 300600 Hh R A 9,748,020.88 2.70
54 300324 ERAE S 9,578,129.89 2.65
55 601857 Hh [ v 9,507,001.32 2.63
56 300316 rm B L 9,420,050.75 2.61
57 000063 PLIE TR 9,356,785.02 2.59
58 600809 INicR7ieli] 9,303,111.61 2.58
59 300447 A5 9,272,891.65 2.57
60 300065 e 9,270,208.95 2.57
61 300271 HeF R 9,087,873.78 2.52
62 000998 [ =y 8,915,353.70 2.47
63 300588 i RS 8,850,157.34 2.45
64 002614 B 8,804,396.45 2.44
65 603128 LRV 8,703,585.00 2.41
66 600029 T 8,701,532.59 2.41
67 600528 tig Tl 8,363,085.96 2.32
68 002171 RV 8,324,111.68 2.31
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69 300061 JRETEE I 8,204,947.00 2.27
70 300166 RO7HEAE 8,114,787.26 2.25
71 002025 WK FL2% 8,082,981.41 2.24
72 002368 KA 7,925,873.08 2.19
73 600519 GOMERS 7,633,588.34 2.11
74 601988 [ ARAT 7,605,888.10 2.11
75 000666 ZA it 7,459,579.56 2.07
76 601989 W E T 7,450,772.00 2.06
77 600764 WL 7,434,331.67 2.06
78 000568 PINEE 7,418,702.00 2.05
79 000977 IREE S 7,325,389.88 2.03
80 300059 KT E 7,322,760.56 2.03
81 600963 15 P AR AR 7,288,511.59 2.02
82 600352 RN 7,262,469.00 2.01
83 000425 R T 7,229,781.00 2.00
84 300036 i B A A 7,221,905.00 2.00

T AT RN BB 24 1S e i RS BN AR LU ) 3181, AN A SRAE 5 9 A

8.4.2 RiSEH W N HIRESTFE 2% 5HT 20 4 KIRE A4
AL NIRRT

o R i 4 %
5 i ZEARHS, Ji% S 24 PR A R 132 A FE A EL A
(%)
1 601318 rh [ S22 67,860,120.10 18.79
2 601601 EHE NS 48,867,903.13 13.53
3 002236 KA 45,786,805.02 12.68
4 000651 ¥ I HL2% 37,698,396.68 10.44
5 002415 T SRR, 32,706,898.33 9.06
6 000768 HL KL 29,838,908.02 8.26
7 600887 Galliialis 28,168,827.94 7.80
8 000858 T R W 26,394,098.98 7.31
9 601336 RS 25,761,579.15 7.13
10 600104 VR 25,496,055.40 7.06
11 600562 B B R 22,633,733.64 6.27
12 002179 H G 22,483,753.35 6.23
13 002142 TURAT 21,688,177.13 6.01
14 601288 LV ERAT 21,627,152.00 5.99
15 600703 =L 21,514,203.13 5.96
16 300342 REALHL 21,259,135.63 5.89
17 300367 RKITM I 21,201,204.86 5.87
18 600036 AT ARAT 20,754,235.70 5.75

25 53 Jidk 66 11



Mg R 4 1R IC BR & BUIE R R B & 2017 AFE4F AR

19 002439 Ja R R 19,828,718.32 5.49
20 600028 HEAEL 18,046,341.00 5.00
21 600990 VY ] 16,940,806.14 4.69
22 300188 AR 16,110,319.44 4.46
23 002185 HERBHE 16,089,850.60 4.46
24 600048 LRF = 15,956,210.92 4.42
25 002151 B R Y i} 15,770,940.73 4.37
26 002366 =Ry A 15,502,053.56 4.29
27 601006 KBk 14,998,559.15 4.15
28 600018 s EH] 14,653,074.00 4.06
29 600498 K KmfE 14,493,087.77 4.01
30 300287 KHNE 14,287,824.88 3.96
31 600760 RPNV A 13,923,879.33 3.86
32 601952 HERK 12,928,029.00 3.58
33 000733 PRAERI 12,495,551.00 3.46
34 600967 HE—L 12,476,735.41 3.46
35 600031 =—®ET 12,382,359.12 3.43
36 000333 EMEEH 12,353,025.48 3.42
37 000823 e 7 T 12,127,049.00 3.36
38 603717 RIBADS 12,005,048.00 3.32
39 600068 BN 11,814,215.20 3.27
40 600009 N 11,502,504.52 3.19
41 300353 RAERHE 11,123,537.00 3.08
42 600741 IR S 11,044,180.00 3.06
43 603990 F R 10,891,779.00 3.02
44 600893 Wik 10,789,247.10 2.99
45 000537 TR 10,718,866.05 2.97
46 600038 B 10,713,956.44 2.97
47 002664 KA i 10,620,439.00 2.94
48 600482 i [E 2 7 10,131,392.95 2.81
49 600879 NG 10,121,632.00 2.80
50 000063 MR 9,905,189.00 2.74
51 601857 Hh [ v 9,606,162.00 2.66
52 300316 rm B L 9,582,537.19 2.65
53 300588 FREE(E 9,534,324.30 2.64
54 300600 Fifg 45 JE 9,470,688.16 2.62
55 300324 TEMAZ 5 9,263,259.00 2.57
56 600809 ULy v 739 9,074,806.60 2.51
57 000998 [ =y 8,935,408.50 2.47
58 300447 A5 8,766,461.88 2.43
59 300065 g 8,729,306.43 2.42
60 300271 gAY 8,588,746.00 2.38
61 002025 LIWNGER 8,474,890.00 2.35
62 601699 i 7S NI 8,459,784.20 2.34
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63 002614 L RE 8,221,054.42 2.28
64 300166 RO7HEAE 7,844,430.60 2.17
65 002171 VLM 7,799,084.70 2.16
66 603128 BRI 7,752,433.00 2.15
67 000977 TREE B 7,692,079.34 2.13
68 300061 R A 7,613,706.52 2.11
69 000568 PN 7,605,398.00 2.11
70 002368 AR AR 7,501,017.17 2.08
71 601988 W E R AT 7,477,055.00 2.07
72 600963 15 FHAR AR 7,473,450.58 2.07
73 601989 HEE T 7,279,749.12 2.02

T AT S G 3 S A e (RS BN IR LRSS B ) 3181, AN B ORAS 5 9 A

8.4.3 TNBLERH A B8 RS R TN B AR

Bfr. NRM
SENBEERI A (RAS) M 1,821,285,184.70
SEHBEERIURN (3D R 1,543,279,144.29

8.5 HIARIEMIF MR BFREAS

SRRAL: NIRRT

B SOt
P55 i A E
EELBI(%)
1 K fii 77 ; ]
2 P47 IR - -
3 el 19,894,000.00 5.51
Hrr: BORTE SR 19,894,000.00 5.51
4 | kfEFE ; )
5 | kAR S - -
6 rh O SR 4 - .
7 AR (A RS Hfit) 1,050,400.00 0.29
8 [F A7 B - -
9 oAt - -
10 | &t 20,944,400.00 5.80

25 55 jidk 66 1T




Mg R 4 1R IC BR & BUIE R R B & 2017 AFE4F AR

8.6 BRI A SMHE 5B S FH EL B /N HEFF AT LA R s R A

SRR NRT

3 & P

Fe RFACHS 55 44 7% HE(K) N R E
{E EL51(%)
1 170410 17 4% 10 200,000 19,894,000.00 5.51
128024 TAT AR 10,504 1,050,400.00 0.29

8.7 JIARIE A FMME b EeE B 5HE LR/ N B BT B SCRAES B3R A
ARSI AR T AR RFAT B SRR SR

8.8 MEPRE A RIME HHE ST FE B/ DEFRRT LA R &R R T A
ARG ARG AR RFFA ST 2R ALTL

8.9 JPARIZ A FMME oy Fe s B 15+E HL B AR /NER P B AT A8 BUE S 3R 4
AIE AR RRFFABOERH -

8.10 MEWIARAEESR R HIBARR I 2 E O Y
8.10.1 R EPARA T SHH KBTI Bt F5 A1 20 D 41

ARSI AR T AR FFAT AR 1B

8.10.2 AREHHBIHRMBFER

ARG E IR GRAGIN O AAR GBI, AT EoRARYE S B SN, B
EMORMEAEEHEK, ARSI TR EIORECR £ ER MR IELr . S HiE R Bt

Erap

ARIEGAEBAT BAR I BB, Kl HE S T A B T i T e s amt e, Jf

TR R A TR 5 B Al AE AT

2h 5 AR

AR GE PN T AR I B AU i e . S IE S RS AFAE, L B I E . ARk,

VETHEEAT BT, AR BB 4L A B R XU

TR 2 BB BRI BT A B B SR S A UE 1Y), AT I R A E AT

8.11 MEHIR AR SH B E BB 5 B A
8.11.1 AHAE AT I BRBUR

WRAEARE eI GG, AR ARBEH T E AU,
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8.11.2 WMEWIRAESH B E B R B2 40

AT AR AR ARFA E G5
8.11.3 A1 H it S BR VAN

Teo

8.12 {EA AW & IHE

8.12.1 AR HIN, AIEGIENF TR IEFR AT BRRA B E IR W AR, BRAER
& g H BT —E N Z B A TIPS, AT RIS .

8.12.2 B S IR W MHT T 44 S, AARTESR T tH B 4 A R 45 e IR S P 2 A A T 552«
8.12.3 HIARH A& 7= 1 B

e ARG

75 LR &

1 A PRIE 278,084.57

2 RESCIEZ I SR 27,460,692.84

3 JSZMAC ]

4 IVl @ilDs) 313,711.36

5 82T R 46,872.81

6 Hopth SR

7 T 5 H

8 N

9 &t 28,099,361.58

8.12.4 FARFEA M4 THe B i T B e 535 AR
ARSI AR AR R b T O I AT 57

8.12.5 FARKHI 4 B hAFAETIE Z FRF I AU A
ARH AR AR ST A AFAETIE 32 PRGOS -
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ez Koz A R IC B B RUE SR RS &

2017 FEFIR A

89 EESMPFRAANGEER

9.1 MIARESHIRFE AN BEFAENGH

AL A

B NG5
‘ ‘ FYEE R MUk ¥ % MNNBHEE
FEH A
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