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&t 421,827.00

T RIPRGIRNE G BURMEERS.

7.4.13.3 Fah ik KUk

TR PR A i < 7E JEAT 5 < A 7 5 O 1 S5 I 38 B B8 B A R A KUK . A B v 3 T A
B —J7 TR T 5 S BUREA AT BE I RIS [ AR R A, 51— 7 TR B T3 i T At
75 5 T 4 AN R T 21 2K £ 28 300 PR e 5 P 5 9 0 o T DIG ¥ 7 T 3 L IR 2B sl O 1500 DA B Ay
FE LI

B ot S A G [ % 4 RO S P XU, s A 4 ) 3 4 R TN A8 I %o A 4 Gy R A (] 475 190 32 4 7 5%
W TR EE TR, (R SRE A AP I &~ 52 MUCHS . ARSI 4 B ALE
R AP T BSR4, 2R AR BB (A] F i A AR T 5, 5 ) DR ) S ] A
M RIS X, A R Rt S A FI2E
7.4.13.3.1 RGN AR EHESE = KT 2T

2 46 i3k 66 T
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AREEG I T ANTE R SIS B R A 4 R (A TP SR IE IR B SIS R M) K (A
FESE AT IE I3 #5252 1 U B BRI E ) (1 2017 4 10 3 1 H A HEAT) S0 1 B SRon) Akt
S A B RN E A B AT A B, ST ) KR A BT IR AR S M SRR R R bR W
10 52 PR At PR 45 % it e L 18] A S 245 76 JL N 8] PN AR SR 0 R 25 6 FE 0 S5 IR B PR A dE 47 450 25 14 e AT
G HT e

A GBI T— F AT RAT RS T A S G R R E R 10%, HASR G 5 dhAS 1
S HE B AR IR SRR — A B RAT RS A IZIE SRR 10%. AJE g5 A &
3 8 NS B (R AR G e 3R AR — S BT A R RAT TS R AR 1% BT A R
FILIEB SR 15%, AKEG 5 A S G A S B E BN AR R A AR — K WA RRATH
FIVEBEE, AR A E AT R 30%.

A P AP UETFAEUETR AL G B BT, R IR AT AEARAT IR R 358 5, 80 28k 4 B Uil
P 2 PR WA GE F LIS LS LM 7.4.120 BbAh, AKERE @S2 R 4l e 7 AN
RGN PE TR, H B IR — BB R SR MR A A E . ARe SRR T
TR PERZ IR B I B & T AN L 2 e B 1 ) 15%.

AN IS PG FIAE S AL Aok 7 AT F AT BLOR ™ (0T AT LT o A
S, AR P A 096 e R 13 7 AT oL B

RIS, AR Sk 6 BN 5 B0 08 (Rl A2 5 I 2 0 558 S 0 FROSR B #2578
JE XS AZ 5y %ot F A S5 IRDL s B2 AT BE T AT KT S8 AT e B R BUR & 5 I EANE 2, DL
XA RV R AZ 5y 5k T St AE 5 0 L A B R R AT 50 285 U 8 S5 Tt ™ o A B A < A3 [l 52 5 D 3
PR IS S 0 T A o AR, AN T <5 0 B BN ST 7 308 [ DU 52 o O 47 vt B 1) - AR o 417
oot PR 5% JOR B 52 A R KT R I 4 et ) XU IR B8 5 1B AR 50 DURA R B i 42 2 SR AN (B T B2
W FESAFSRUETR B i L P EIE T 2 )€ I HAh AR5 5 06 FOT R Rl a2 i, -l 2
ST A B B R S B 4 B TR 20 I BBV DR — B

L5 LIRS RN PE R bR ) M 45 SR K S M KOS B Tt A S B, ARBE A AN 30 A AL Sl
PERG L R4
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7.4.13.4 T XK
737 A A2 45 2k 4 BT R Sl 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 ZR RS A KU R A A7 % XU

7.4.13.4.1 FIZE KK

MR IR 2 415 < i T EL B 4 0 O B O <Y 32 T S A 2 AR Bl i A AR e sl XU . M AR kv
<R RIS I b T T A B TR S A SO AN E T R R, e VR Sl R 2R S it TR T i
AN IS 31 TR) 5 SRR 8 7 37578 2 FHT 58 IS 0 T ARSI B IR 5 e 80 XU o

AN < 10 2 S BN S AR < T i PR R AR P sk AT M, R B A S A
RS TR A R KR AT R B
AN 4 T BT T2 5 P S ARAT (R T 32552 2 WA [ S8 AR b s AL LA PR AR S ) 23 IR o

7.4.13.4.1.1 FIZ R K i O

Bfz: NRMIT

AHHAK
2017512 A 31

H

14EDN

1-54F

54Dk

At B

#it

i

PRAT K

33,885,103.89

- 33,885,103.89

SiHEMNE

823,562.62

823,562.62

A RIE

122,066.03

122,066.03

25 b e

-

345,585,800.00

162,027.00

128,353,106.48

474,100,933.4
8

R

TN IR < B

=

RECIESRIE 5K

JSZYCA)

3,321,277.87

3,321,277.87

YR

2T TR

H b5

It D

-y

380,416,532.54

162,027.00

131,674,384.35

512,252,943.8

9

i ft

T K
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A2 oy P Rl £

AT R ft

St I
P

RLATIESFE HEK

JS2A B [ 3K

JSEAS A BN A

260,027.32

260,027.32

AR B

43,337.89

43,337.89

JSEA B 45 1 55 3

0.31

0.31

AT 52 5 9

533,734.22

533,734.22

LA A B

AT A

A A

Hofth 7 £5

390,000.00

390,000.00

ffit STt

1,227,099.74

1,227,099.7

4

M R AP EE R 1

380,416,532.54

162,027.00 - 130,447,284.61

511,025,844.1

5

7.4.13.4.1.2 F|ZR KRS Y BB 43 BT

i | BRI DA b T 2 B AR R A AL

X B ARR H G B I E

A I VAR NN TT)

AH IR R AR & (AR )
T AR EER
2017 %12 A 31 H
TR AT 25 NS Whn#) 169,485.18
TR AT 25 3T Wk %) 169,304.14
7.4.13.4.2 AN R

AN IR i <l TR 2 SR BOR SR L TR RNV SR AR S T A AR B X . A dE <
IR Bt 7 S St AN RS, PR B AN XU

7.4.13.4.3 HABA#E XU
LA AR b XU 6 35 4 BT R 4 L A (B B AR R B 497 TR Bk T 3 R 3R RNV 2R LA
(T A A R AR S T A AE R S I Ry o A 4 1 B TIF 558 5 B b i B4R AT 18] RV 17 352 5
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IS AT, i s ) AR USRI B MIE S RAT AR B 5 22 5 D SRR IR S I 5
AT BERYR T UER T 37 BEAR P BN 2

AR G IR & BB E BB S e T, R E B R RS, E xR A
DRI OL BRI 3T, G AR I AT IGO0, S B e B S A A M R e s TR B MIESR
(RISE PRI M R BT SEHRAT G 2k 4 1 (R 20 Vi B O30 B8 A PR EAT 35058 . ARG O 0 BN
LSS T EORA B ALAL, SRR BUFECE . A ST B, SRESINI AT aE kA
RIS U o

AT i BB A A ) B B AR LA AN AR XS . AR G PR BT A & SR S 2R B I EL By
0-95%; A2 5 H H AL BR AR I T8 & LI TN 5 RES 5, N4 R35 ILea 23 1 £ —
UL N B BURF 7 AMIC T 25 8 B LK 5%, BEAL, AHE G 38 A8 BB H DO AT 8 i R FAAE
FFOT AR SE RN AR, S S T 2 Fog BT IO St AT KL B, B4 VaR(Value at Risk) 45 b 25Kl

A <5 T s O TERAE A A DU, B P T S st o] XU 1E AT R AT 25 1

7.4.13.4.3.1 F AR RS H O

SR AR

AIAR
T H 2017412 H 31 H
2 fE bR T E L (%)

A G P R — R AR B 128,353,106.48 25.12
A8 Gy M B P — G 1 R
A G R4 AT — 5 4 IR A vt
TR SR B — BUIEA B
it 128,353,106.48 25.12

7.4.13.4.3.2 HABAR#E KU B BBURAE 23T

5834 4% 455 EL e v DA A A 1T 37728 B AR AN AR

X B AR H 3 P E
A (A NRMo)

FH A2 & ) AR B PN
v
2017 4£ 12 A 31 H
MG L R v T 5% 1% 9,700,000.00
MV G L e S HE T B 5% /%7 9,700,000.00
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7.4.14 BB T EFEM S THRR TEUR AR EARF R

74141 ARME

7.414.1.1 AU SCHMETHRE R B TR

ANCLZA SO V-8 1 < 5 7 A 67 £57 2 AL DY R B ACER TR AR HAt 4l 45, L PRI A 3
RAK, AndrE Sk Ems.

741412 Via et B R SRR

7414121 FEXEMTRA ROME

T2017 4F 12 H 31 H, AFEEFAG R LA RAME TR H IR D) v AN 2 0 ek i e i 53 b s T
B R RHIN AR T 123,680,597.83 76, J& 158 —JRIKKIARHTN N R 350,420,335.65 74, L&

TR =R UCRE.

7.4.14.1.2.2 A FSRUHEFTRJZE KT8] B B RAR )

X TUESRAL 5 i BT B BRI AT B e i g, A I R F U, Z H ANEER . BUR TARATT
FATEENEDL, AT 70l T4 0 H 258 5 IR H 18] 52 55 AN R 33 18] S BRSS9 1) AR AH 5 i
SRANTT B Bt 7 () A OB SN S — 2K FFAR Y At B B b R RO A Al S A B T2 i
(RISEMRARRE, 52 AH O SN TR 3505 A SOUMEL R IR 38 — 2 IR R =2 K

7.4.14.1.2.3 = Z A SUANE R BRI B4R 3l &40
AFEEFFH LA SO E 2 HHA S N SR SR T A =B RA R EA R K E
ABH .

7.4.14.2 FRIEEHIN

AT AR, ARG ToH Z U R H I

7.4.14.3 HAhZEI

BER P AOERH, ARG IO Z U K H Al H 2T

7.4.14.4 WS- HR AL HE
AT CT 2018 4F 3 H 22 HAAIE S (3451 A\
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88 WHRAEGHE
8.1 HiRELSE=HAE BN
SREAL. ANRTIT
s T H S d S S B ] (%)
1 VT RS s 128,353,106.48 25.06
Hrp, G2 128,353,106.48 25.06
2 FH Y - B}
3 [ 5 WA 7 5 % 345,747,827.00 67.50
Hrep. iz 345,747,827.00 67.50
B SRR - )
4 HEEKR - -
5 SR AT R - -
6 SEON IR G Rl - -
o W= A1 S8R
B phg
HATIE RS H & &
7 X 34,708,666.51 6.78
it
8 HoAth % 0% 7= 3,443,343.90 0.67
9 &t 512,252,943.89 100.00
8.2 BiIRBTBAT W R ERTAS
8.2.1 M A AR IZAT ML /3 2R I SR s i &
S NRMt
B 7 3 4 B PR
AR L] s ~RE
A (%)
A ey BRL H. dlk - B}
B P4 10,001,627.00 1.96
C b4 51,386,349.61 10.06
D 1. #70 BRR KA = Rt b 1,967,649.20 0.39
E 0 4,276,540.00 0.84
F fit Al 4.985.759.15 0.98
G AZiEIsH . A MEFHREDL 3,541,222.66 0.69
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H X wiIE 3784 . -
I R ARG B RS 6,523,573.11 1.28
J Eat 4 35,234,235.77 6.89
K Bl 6,559,283.78 1.28
L FH BRI 55 i 55l 2,001,839.00 0.39
M BHEEBFFEAEA MRS . -
N IKH FREERT A e it 2l 1,343,217.20 0.26
0 JE R MRS BN H AR R S5 . -
P HE - -
Q TARIH 2 TAE ] )
R A AR E MG R 531,810.00 0.10
S Zie _ -

&t 128,353,106.48 25.12

8.3 JARIZ A SMME b E &R FE B RN AT A R R R 4
SN NRTTT

o B G

Fa | REAE JIE B A4 R HE(K) A E

H LA (%)

1 601318 Hh [ 22 138,819 9,714,553.62 1.90
2 600036 AT ARAT 163,000 4,730,260.00 0.93
3 000333 E I A 77,800 4,312,454.00 0.84
4 601166 PVARLT 218,700 3,715,713.00 0.73
5 600000 THRARAT 241,100 3,035,449.00 0.59
6 600104 RAEH] 89,000 2,851,560.00 0.56
7 002304 FEIR By 22,027 2,533,105.00 0.50
8 600309 Jitet s 63,300 2,401,602.00 0.47
9 000425 R T AL 493,500 2,284,905.00 0.45
10 601006 KEEL 249,496 2,262,928.72 0.44
11 600015 HEE AT 243,400 2,190,600.00 0.43
12 002142 TUERAT 122,115 2,174,868.15 0.43
13 000776 7 IRAUES 126,600 2,111,688.00 0.41
14 000963 HRIEZ 38,717 2,086,071.96 0.41
15 000895 RO & 77,872 2,063,608.00 0.40
16 002466 RIFHEM 38,640 2,056,034.40 0.40
17 000858 Fi R W 25,100 2,004,988.00 0.39
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002146 R KRR 210,000 2,001,300.00 0.39
600674 JHEREIR 191,700 1,951,506.00 0.38
002236 KA 82,400 1,902,616.00 0.37
000069 BRI A 224,082 1,902,456.18 0.37
000623 T RAUR 83,380 1,876,050.00 0.37
000413 RIEEH 198,900 1,865,682.00 0.37
002470 AN 202,647 1,854,220.05 0.36
002174 e ) 2% 82,600 1,841,980.00 0.36
000402 & fb 163,100 1,812,041.00 0.35
600705 i % A 322,200 1,778,544.00 0.35
000415 g 303,700 1,749,312.00 0.34
601800 Hh A g 136,000 1,740,800.00 0.34
002195 —=DE 297,309 1,736,284.56 0.34
002500 Iipne=S 185,800 1,713,076.00 0.34
002202 G N BHE 90,800 1,711,580.00 0.33
601229 ERAT 119,600 1,695,928.00 0.33
002415 T R AR 43,400 1,692,600.00 0.33
600519 wMFE 2,400 1,673,976.00 0.33
600820 SesElibely 193,300 1,615,988.00 0.32
600498 ED @ik 55,300 1,594,299.00 0.31
600256 ]I REYR 313,100 1,584,286.00 0.31
002013 HRTALH 145,100 1,565,629.00 0.31
000063 G TH 42,574 1,547,990.64 0.30
000975 RIS TR 115,100 1,537,736.00 0.30
600489 HE S 154,200 1,525,038.00 0.30
601958 SR 206,600 1,493,718.00 0.29
600219 EfIIE:EN 4 404,400 1,488,192.00 0.29
002131 FIBR A7 564,520 1,467,752.00 0.29
600739 TR 82,700 1,455,520.00 0.28
601607 iR Zy 59,701 1,444,167.19 0.28
000959 AT 227,668 1,361,454.64 0.27
000826 Jea it S il 39,700 1,310,894.00 0.26
601866 WOz R 369,600 1,260,336.00 0.25
002508 ZIR A 25,100 1,207,310.00 0.24
601628 W E AT 39,500 1,202,775.00 0.24
000338 Y57 7 130,300 1,086,702.00 0.21
000555 PR AE B 90,900 1,068,075.00 0.21
601225 % 7 Al 127,900 1,043,664.00 0.20
600188 FEMN D 66,800 969,936.00 0.19
601088 Hh [ piE 40,500 938,385.00 0.18
002310 RI7 AR 45,600 919,752.00 0.18
000552 B A 258,200 908,864.00 0.18
000157 HERE R} 202,100 903,387.00 0.18
600019 FE By 102,200 883,008.00 0.17

25 54 i3k 66 T



e 2T RAGHC ER & RAUE SR BTk 2017 SRR AR 7

62 600126 UM 127,900 878,673.00 0.17
63 000060 HH U8 T 78,143 872,857.31 0.17
64 000778 BOEE 166,600 869,652.00 0.17
65 600307 THEN 7 % 302,700 865,722.00 0.17
66 600926 B ARAT 72,600 837,078.00 0.16
67 600737 HORR DI 83,700 665,415.00 0.13
68 600585 HFIZEIK Y 20,100 589,533.00 0.12
69 601992 Ealiirary 106,600 578,838.00 0.11
70 000002 Ji A 17,960 557,837.60 0.11
71 300144 RIFTHE 28,500 531,810.00 0.10
72 600050 Hh [ B 59,300 375,369.00 0.07
73 000651 & I HL2% 8,500 371,450.00 0.07
74 600016 RAMRT 39,700 333,083.00 0.07
75 600340 5 AR 9,100 285,649.00 0.06
76 600138 SRR 12,100 252,527.00 0.05
77 601989 HEE T 35,500 214,065.00 0.04
78 002920 (e% it 4,569 178,784.97 0.03
79 002152 T HLZ 20,700 154,008.00 0.03
80 600372 HtE T 6,300 86,247.00 0.02
81 002918 SR TS 1,512 84,218.40 0.02
82 300735 HaL R 3,764 54,163.96 0.01
83 603477 PR A 1,955 37,027.70 0.01
84 300730 BHaME B 821 34,112.55 0.01
85 300664 JIEEEEINPS 3,640 32,323.20 0.01
86 002919 4 AR 821 28,948.46 0.01
87 002831 R RH 400 22,352.00 0.00
88 002922 UK 1,245 22,248.15 0.00
89 603161 Rl 1,239 20,753.25 0.00
90 603283 FEM I 1y 1,349 19,614.46 0.00
91 603329 i A 1,183 17,957.94 0.00
92 002923 TEHE R A 954 16,227.54 0.00
93 603080 HraE KB 1,187 16,143.20 0.00
94 600887 BRI AR 400 12,876.00 0.00
95 300684 AR 827 11,528.38 0.00
96 603655 BT RN 881 8,193.30 0.00
97 601398 TR RAT 100 620.00 0.00

8.4 MEHAMES T HSHERZES)
8.4.1 RN SHE PRI ST 1FH 2% BUHT 20 44 K BRI

SARAL: NIRRT

i ZE ARG

SR AL R

AR TN

o IR I 2 BE

5 55 ji4k 66 11



e 2T RAGHC ER & RAUE SR BTk 2017 SRR AR 7

FEEHE LA
(%)
1 601318 Hh [ 22 22,094,154.13 4.32
2 601166 PVARLT 17,402,836.38 341
3 000333 EOE ]| 15,889,068.76 3.11
4 000858 iR W 15,605,920.29 3.05
5 600016 AT 15,186,128.18 2.97
6 600036 FARRAT 15,138,306.49 2.96
7 002304 VESTINi gl 12,872,953.06 2.52
8 002142 TUARAT 11,014,713.02 2.16
9 601328 LIBRAT 10,854,659.28 2.12
10 600015 R ARIT 10,060,406.78 1.97
11 002146 R KRR 10,043,557.46 1.97
12 600104 REEH] 9,827,405.00 1.92
13 000002 7 FHA 9,568,261.00 1.87
14 600309 FiEA 9,136,530.27 1.79
15 600900 KL 8,850,112.70 1.73
16 000895 R R 8,665,703.19 1.70
17 000963 KRR 8,521,738.48 1.67
18 000651 AL 8,507,852.00 1.66
19 000776 I RAESF 8,138,119.81 1.59
20 601169 LR AT 8,008,550.68 1.57

T AT RN A 4 1S e e RS BN AR LU ) 3181, AN A SRAE 5 9 A

8.4.2 RIH3E M & HIRES B FH 2% 5HT 20 4 KIRE A4
AL NIRRT

b AR SR Bt
5 Ji SE AR JIE B A4 R A RS A FE A LA
(%)

1 601318 [ 22 17,583,156.76 3.44
2 600016 RAHRT 14,960,193.00 2.93
3 000858 Fi R W 14,311,612.15 2.80
4 000333 EOE Y]] 13,892,156.17 2.72
5 601166 POlVARAT 13,428,786.00 2.63
6 600036 FARRAT 11,231,087.28 2.20
7 601328 LIBARAT 10,830,566.42 2.12
8 002304 FEIT A 10,665,161.29 2.09
9 000002 i FlA 9,575,932.60 1.87
10 600900 KITH 9,392,275.89 1.84
11 002142 TUERAT 9,230,502.71 1.81
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oz 2 ROG I B IR A NI B R R 4 2017 SR E
12 601988 W ERAT 8,341,151.40 1.63
13 000651 ¥ JIHL2% 8,296,572.00 1.62
14 002146 R KRR 8,217,228.78 1.61
15 601398 TRRAT 8,130,497.41 1.59
16 000568 FINEE 8,068,827.53 1.58
17 600015 HEH AT 7,997,193.90 1.56
18 600958 RIS 7,695,383.32 1.51
19 000895 KR e 7,621,305.32 1.49
20 601169 LR AT 7,542,299.57 1.48
T AT R 244 T SE S A (s S e AR B i) 841, AFEIEA AL 5 A -

8.4.3 LN K B 5 45 K S Y A S AW N B B

Az NRMoT
SENIEZEHI A (RlAs ) i 942,754,289.03
SEHBEERIURN (3D BT 843,843,298.61

Ve ATSENBERHI A (BRAD) A AN SE BRI (R A P4 4% S 3
(A AN TR AR H ) 3151, AFREMRAZ S 2

8.5 MR BT MM RIOFEFRRAS

AL &

SN NIRRT
o B Y

JF5 fFE7 dn AVIINIE]

ELAil(%6)

1 H X fiige - .
2 JAT - -
3 b i 77 29,978,000.00 5.87
Horpe BURME SR T 29,978,000.00 5.87
4 Ml figz - -
5 Al A Rl % 5 40,040,000.00 7.84
6 rh O SR 4 - -
7 Al (T AE#f5D) 421,827.00 0.08
8 [ Ml A7 5 275,308,000.00 53.87
9 oAt - -
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10 &t 345,747,827.00 67.66

8.6 SPARAZ A FMME oy Fe S 3715 {E BB R/NHRFF B AT 148 25 3 3R 9 4
SN NRTTT

N N o 3 4 U R
75 fRFACHS 555 S TR 8 (5K) ARME
B LA (%%)

17 7

1 111770455 o TR 700,000 69,097,000.00 13.52
1T CD235
17 Hif

2 111770468 o B 600,000 59,226,000.00 11.59
1T CD245
17 b3

3 111712298 o LR 500,000 49,360,000.00 9.66
1T CD298
175

4 111717299 o AR 500,000 49,360,000.00 9.66
1T CD299
17 Y%

5 111710355 J At 500,000 48,265,000.00 9.44
4T CD355

8.7 MR FAMME b EE B FHE LR/ IR B BT B SCRAES B0 91
ARSI AR T AR RFAT B SRR SR

8.8 MEPRE A RIME HHE ST FE BRI LA R &R R T A
ARG ARG AR RFFA ST R AT

8.9 SPARAZ A FMME oy Fe & 3715 {E BB R/ R4S B AT A8 BUES 3R 9 4
AIE AR RRFFABOERH -

8.10 HMEWIARAEE TR HIBARR I 2 E O Y
8.10.1 R EPARA T SHH KBTI Bt K5 AN 1 20 B 40

AIE AR WRARFFA ARG

8.10.2 AESBHEBIGIIL KT T BUIR
ARG ARG IR GRG0 AAR GBI, AT EoRARYE )RS B N, B
EMORMEAEEHEK, ARSI TR EORECR £ ER MR IELF . S S iE R Bt

EEap
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AR G AEAT AR I BB, K@ X HIE SR T A L i is AT B imt st R4 & hea i

T RE R A R S A Al AE AT
AR G BENCRE T8 70 75 FE AR I B A et 1« sl B XU RG RF AL
VETHREAT B, DARRRBE BT & B A XU o

LB RCE . AR,

PRI 2 BB BRI BT A B B SRS S5 A UE 1Y), AT 2 I R A E AT

8.11 A HIAR A E S i H R 532 7 & L i 9
8.11.1 Ay H it S S BURBUR

RIEAIL GG AR, RS AR TE G
8.11.2 &R AFEEFTE 1) B G S5 A4 25 B 48
ARSI AR T AR R K AT [ £ 0 6

8.12 BmA AL MivE

8.12.1 AME WA, AEESHBHIHT AU FIAAT RS S E ST R AR, WA R

Tt H AT —E N Z B ATTETT. TR,

8.12.2 AILGAL B A AT+ A2 SR TR, AAEAEHT Tl e 5 R RS Sl BB P AR R BESR
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