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7.4.13.1 RS EBUERAIH R LM

KRB IR TN FAT A AR AR R0, dEor 1 DURHS K= A 0. BB
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A 4 PO 4 BN < i T 1) XU B B 5 9 T B B e MR M A E B AT R Al
D028 T DA 7 A= R AT RE SR o ME MR 20 M FRD A BE R A, A AT XU 43 2 D 7 B R P2 AT b B0 [ A XL 45
R o T E R T AR A, ARIEAS I SR B bs, 4565 0 fria M ik TR Rk
IR E R AR AR B, HR R, W R R AR A B B SRR, B AT
FEHXT SR S HEAT B L A A AIPEAY, I AR PR, K R ] AL TR 32 BT A

7.4.132 {5 R

15 R R F AL S R R S5 F R BT ELTME, B ESHHRIESR 2 RIT A
PEZy, LA EIA RGN, FBOEEE 10 KA 2 UK -

AR FE G ) FE G B NAESE 5 0 58 5 0 T BB IR OUEAT T 78 0 BTEAh o A BRI ERAT A7 A7
JRAE 22 v BN ERARAT M o [EIE 25 15 B 2 57 o P v PR R AT i P B PN 2 < AU B A% O ARAT
FEARYE AL 4 (0 6 6 BN B FE A Ot T IR I HEAT 0534, DR 7 5 330 AR AT A7 R K A 425 FH XU AR
HOK o AT GAEARAT 8] [ MV 17 375 34T 5 5 BT SR A2 Sy 0y T 3EAT 15 R VPAG X IE 27 A2 51007 XA T BR 1
AT AH L A5 IR, s 7E2E 53 BT #EAT 122 5 251 LA b [EIIE 25 0 45 5 A BR 5T 2 W) A 50 T 58 1
UEFR AT R UG 5, B2 KU AT BETEAR /)N

ARFEG A FE G NS 7 E RS BRI, 04558 i A A B Al R HIE S R AT
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7.4.13.2.1 #EHEHTEFISRIGREE
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AR EFER
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2017412 H31H 2016412 H31H
AAA - 20,167,660.00
AAA LLT 2,386,080.00 12,342,000.00
R
it 2,386,080.00 32,509,660.00

T R E BT BUR M Al -
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7.4.13.3. 1 WG PN AR GH S B HIR3h R
AT B ) FE B PR IS VR R AL IR (AT SRR R B G ISR FIMNED) K (A
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SEHENEHE P HALE I FRA — 2 F AT IR A IZIETRR) 10%. A3 e 5 Ak e
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FIUEBER ) 15%, Ake 5 AR e NS FHENTHRNEHRRASHT K Ehas KATH
FRIBRSE, AR T A R IE B SR 30%.

II

E

2 46 T13L 66 U



e 25 P o 0 RIE S P A & 2017 SE4EE AR

A G PTF AP UETFAEUETR A G P BT, R IR AEARAT (8 R 193758 5, 80 2k 4 B Uil
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7.4.13.4.1 IR
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Bpr: NRM
AR
2017 4£ 12 A 31 1ERA 1-5 4F 5% AR &t
H
%

HRAT AP 2,000,438.48 : 1 2,000438.48
s R D 281,756.78 - 41 281,756.78
B ARIE S 12,497.34 - - 12,497.34

oy AR B e 2,386,080.00 - 933,800.00| 3,319,880.00)
SN 3 4 i %

FA Lii”ﬂ) 20,500,000.00] - - 20,500,000.00
M SGIE T8 S 2K - - - -

MR R - - 84,707.36 84,707.36)
A HR D R - - 75,463.75 75,463.75

HrE Rt 25,180,772.60) - 1,093,971.11 26,274,743.71

ik

AT IBE 7] 3K - - 1,979.35 1,979.35

AT PN F T - - 6,505.21 6,505.21]

MNATHEE B - - 2,168.41 2,168.41]
NATAE 5 % - - 14,654.32 14,654.32

HoAth A7 A5 - - 270,000.000  270,000.00)

Uikrysean - - 295,307.29| 295,307.29

) 2 AU B B 25,180,772.60) - 798,663.82 25,979,436.42

EER

2016 4 12 A 31 1N 1-5 4 58Pk AR &t
H
wre

HRAT K 5,898,171.73 : 5898,171.73
SIS 872,244.14 - | 872,244.14
AR S 39,128.89 - - 39,128.89

oG gt 10,899,760.00) 26,603,400.00 3,280,050.00 40,783,210.00

AT G mb s 7 - - - -

SN IR A G i %

% LF i 27,900,134.85 - 4 27,900,134.85

MIRGIEFRTE H 2K - - 19,906,046.96/ 19,906,046.96
MR R - - 620,977.94  620,977.94
INELgil - - - -
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A FR D R - - 4  13,999,118.54 13,999,118.54
HoAth 75 7= - - - - -
110,019,033.0

Ao =San 45,609,439.61 26,603,400.00 41 37,806,193.44
5
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NN YNG4 - - 1 52,603.48 52,603.48
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T RAFRAARIE G KA N SO E, IF%IR G 2 i 5 E fr H 80800 H 3
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HH IR RS AR 8 AR )
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T2 B 1 80%. 74 Dl s H 7L — 5 DLW I BUR 627 AT 2R 8 58 1 K 5%; Ak &
PR TR BUESEA IR (0 EL A i T G R B 20%. HRAh, TR e G 2N A
1O AR 35 <2 BT 45 A7 R IE 7 A0 M S Bt 428, 8 W13 ] 22 Mo R O R Sk e AT MU R, AR
VaR(Value at Risk) b5 5 R M 1A i < 7 ik (K398 72 0 DX, B2 I ] S0t KU AT BRER AN ]«
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AR EER
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h 34 P
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T g M a T — R 933,800.00 3.59 3,280,050.00 3.88
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7.4.13.4.3.2 FARAHRE RS O BB 43 BT
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CASNITIT 300 W5 TR 3R AR Bh 0T AR 3 4 % P 1 JC B K B
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7.4.14.1.1 AU RUMETHE R SR TR
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FRAK, AR E S KA EAE -

7.414.1.2 VA seMETHER G T A

7414121 #)JZUCERTRA RME
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THEBRRE, /T HEJZRRFUANRT 3,319,880.00 7T, o/ T2 =B RRE .

T 2016 412 [ 31 H, AL FFA M LLA A THE HIHARZ) T 25 55 ) S il gt 7= 8 T
FERRRHUINRT 1,711,050.00 7T, J& T2 2 XKIRBUOI AR T 39,072,160.00 7o, L& T
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7.4.14.1.2.2 A SROHEFT R R B ERAR )

SFUESAE 5 BT BT I SR Bt S, 5 L KU M. S8 A ANE IR BUR TR AT
RATERED, AT G0y B FA R H 2258 Sy IR0 K IR 58 5 AN SR A 170 e L 0 ) A AR O
SERN ARG A OEFINGE — 20k FEARAE A (2 14 5 b R A el Wi N BN T2 e (i
URCTRIRERE, 1 AR R RS AN AT SR A SO LR B R IREE = R IR

7.4.14.1.2.3 F=ZIRA SO E R BN B4R 5)) 440
AREESFFA M ULA e ETHE BB AN S AR 1 E il T 22 =2 IR A R EA AR kA4
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7.4.14.2 7KVEFEIN
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7.4.14.3 HAthZH1m
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88 HWHEAAHE

8.1 HIAREEFAAER

SARAL: NIRRT

JF5 g & A S (%)
1 ETE e 933,800.00 3.55
Hopr B 933,800.00 3.55
2 BeHn - .
3 [i] 5 Wi 2l # % 2,386,080.00 9.08
Hp: figz 2,386,080.00 9.08
B RFUESR - -
4 Dt L5 gty - -
5 S RbATAE AR - -
6 SN IR 4 il % 20,500,000.00 78.02
o ST R 0 £ SN
& S ' )
7 ?Eﬁﬁ%ﬂu%ﬁ%ﬁ{i\é\ 2,282,195.26 8.69
118
8 Hofth 2% T 7 172,668.45 0.66
9 it 26,274,743.71 100.00
8.2 MIREATW A RBERTA S
8.2.1 A HAARILAT WA KI BT NI E B RS
SEA: NIRRTt
o 3 4 B I
R R ARME
fHEHE (%)
A VI N N 4 - -
B KA . .
C gk 933,800.00 3.59
D CEVAINEE AN W) ¥ & Y L VA4 . .
E e - .
F R Z A - -
G SIS A AEATIEEOLY,
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H ERTRIE Ve

[ G R BAEAE REAR RS
J Eat 4

K J5 b

L BRI 25 R 55l

M RHABETEAEANR 55

N IR FREEAN A 3L i B ALY
0] JE R MRSS « AEBEAIEAD R 55
P e

Q DA TAR

R e RE AR

27
S e

&1t 933,800.00 3.59

8.3 SPRIE A FMME o E & B E HL BN I T A R A
SN NRTTT

E A gRetEd
F5 | REAR 2L A4 R (1) nRME
E EL (%)
1 601600 R E AR 140,000 933,800.00 3.59

8.4 MEHAMES T HSHERZES)
8.4.1 RIFLNSHE RIS ™ 1F{H 2% BLHT 20 44 KB A4
SHRL: NIRRT

o B 4 it
Fs % AR Ji% 52 44 N M NESY 7R E B
(%)
1 002466 R 5,912,480.90 6.99
2 600309 Jitefb 2,679,884.00 3.17
3 000807 =Ry 2,405,056.00 2.84
4 002460 EREEHL 2,110,597.00 2.50
5 600366 T T 1,973,341.00 2.33
6 601318 i [EF %2 1,747,409.00 2.07
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601989 HEE T 1,683,758.00 1.99

002174 S 1,580,286.22 1.87

600516 TR 1,494,019.80 1.77
10 600507 J7 RN 1,464,664.00 1.73
11 002555 s L 1,449,898.00 1.71
12 600153 R AR 1,446,242.00 1.71
13 603305 JEFH A 1,386,000.00 1.64
14 000789 JiEE 1,350,159.00 1.60
15 300014 ¢4 81 RE 1,350,000.00 1.60
16 601238 IR 1,312,500.00 1.55
17 002008 N 1,304,869.00 1.54
18 600176 FEEA 1,279,200.00 1.51
19 002299 KRR 1,237,587.00 1.46
20 600362 YL a4, 1,229,400.00 1.45

T AT RN G % TS A e (RS BN IR LSS B 3181, AN B ORAS 5 9 -

8.4.2 RIFSEH A ISR 1F{H 2% BLHT 20 44 KR B4
SEEA: AR

o ) 4
5 i ZEARHS, Ji% S A4 PR A R 132 A P A EL A
(%)
1 002466 R 7,000,616.60 8.28
2 600309 Jitet s 2,709,215.00 3.20
3 000807 =R 2,331,030.00 2.76
4 002460 i 2,307,202.00 2.73
5 600366 TIRITH 2,106,072.06 2.49
6 601318 Hh [ 22 1,751,438.00 2.07
7 002174 S 1,675,524.74 1.98
8 600507 J7 RN 1,667,068.00 1.97
9 601989 HEE T 1,652,320.00 1.95
10 002640 e il 1,649,969.00 1.95
11 002555 = hHE 1,595,008.00 1.89
12 603305 JEF B A 1,571,940.00 1.86
13 300014 {048 RE 1,569,670.00 1.86
14 600153 R AR 1,549,066.00 1.83
15 002239 B 1,505,014.00 1.78
16 002008 Kok 1,434,003.00 1.70
17 600516 UPNEN 1,367,400.00 1.62
18 601238 IR 1,359,542.00 1.61
19 000789 JIFTH 1,347,504.00 1.59
20 600176 HEEA 1,317,600.00 1.56
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T AT S G S S A e (RS BN IR LRSS B ) 3181, AN B ORAS 5 9

8.4.3 TABE ) RA SR B B E R B

Bpr: NRM
SENIEZEHI A (RlAs ) i 59,858,499.63
EHBEERIURN (3D BAT 63,977,631.60

8.5 HIARIEMIF MM IR BFREAS
SN NRTTT

o L G B 1
75 375 i AR E
B HAI(%)
1| Exfik
2 | JUTEHE
3 ERIR
ot BURTES A
4 iz 2,386,080.00 9.18
5 Al R o
6 TSR
7| AR (AR
8 [ VA7
9 oAt
10 | &it 2,386,080.00 9.18

8.6 HIR A FaHHE b @ B $E LA R/ HEF FORT 142 s SR A
SRR AR

i S A
7 A i F5 ZFR HE (k) Ny IR AIXIED
E EL (%)
1 112253 15 2% 01 24,000 2,386,080.00 9.18
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8.7 BRI A A E LB SR E LI RN IR B SRR SR 8 40

AFE G AR IR ARFFA B SHFFIESR -

8.8 MMEFIRIEE A AYME G ESFH#E BRI HRF BB 142 Bt e R B R 40

AREAREMRARFAREIR.

8.9 HIRAZA SAMHE LB S E LB KN HE P AT LA BUE SR B4

ARG AIR G AR AR FFAPOERH -

8.10 MEHIRAES B MBI HIZ HHOL VLY
8.10.1 #HREMRAE ST MBI CAM R A

ARH AR AT BB B O

8.10.2 AEESERBRILIIH KT BR
T

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

Teo
8.11.2 &R AFE ST 1) B G b5 SRR 25 B 48

ARSI AR T AT B G B
8.11.3 A E AR H P4

T

8.12 FEAEWMEME

8.12.1 ARG HIN, AEEEHRIIHT A ISR HIAAT EARBCA S E ST I R ER, A ek

TG H AT — E N 2B ATHEDT. AT L.

8.12.2 ARG B AR T R, ARSI Tl 2 e & R RUE Rl ISR o 2 ISR

8.12.3 HARH AL INHE =M R

Bfz: NRMIT

1 A7 PRIE 4

12,497.34
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2 JSZSCIE F57 FL K

3 JSZMAC ]

4 IVl @ilDs) 84,707.36
5 IR HA FR 75,463.75
6 Hofth RIS

7 T 5 H

8 N

9 Hit 172,668.45

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

8.12.5 HIRAI+ 4 B E A ETIE 32 FR & L 0 B

SRR NRTT

LI 52 PR &R A SR ot e
55 % SEARHS % ZE A4 FR LI 52 PR O i B
FANE THE LE 1 (%)
1 601600 R E R 933,800.00 359 | K%/ HEA
89 EEMAFAEANER
9.1 HiIREEMTRE NP HETFENGEW
&AL Ay
Fra N85k
FEREA LA FE BT MNP
FE NP
e PSR b A A
ERX SRl A 1
et Et 45
443 55,610.02 18,533,269.96 |  75.23% 6,101,969.56 | 24.77%
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§10 FBERELHEHLH)

B iy
FEAFARH (2012 4 12 A 24 H)IEE 04040 910,991,983.70
AHR A HH ) A0 B A 80,161,655.98
AR S G R 4 40,200,340.58
P AR A 4 L [ 73 400 95,726,757.04
AR ISR R S
AR S IR k4 0 24,635,239.52

§11 ERFEHER

111 ESBIEFA AR
ARFLET 2017 4510 A 27 HZE 2017 4E 11 A 20 HIAR LUEH S KA T REMFRE AKE,
SBUAIR ORI T O F A 5 ARG BN S R & PRI & H e | SR G0 ek,
F &M SR AZEY, L 2017 4F 11 A 21 HigA, FHOmHE i B s g s & i &
£ 5 AT GB U (K (25 ARG A RUEA SR R S 6 A F) B 2017 4F 11 A 22 Hilg £,
JEH 2017 4F 11 H 22 HEPAT IR E R R 236 . ARRFFE ARSI ARSI T 2017 4 11
H 22 HRAR M T 425 TR G5 BUE S B R & R G A AR SR g B8 YL 3y
NN
112 HEEEAN, EEREANLTIIESRERIHERAFZS)
1. AREEGHHANERANEZZHWT:
(12017 48 A 9 H, FEEHA KA T (B rHESEHARAR R TREGEHTHEH AL,
T EE A A RSB ARG S,
(2)2018 422 H 13 H, BEEEHN KA T (e ESE AR AR R TR AT HER AL,
PR BEPPEA . BIRE L AR S ARG S,

2. AR A AR SILE N LTS E i TERNFZS T
2017 5 8 H, BRIUGS e EAE T EEAT IR AR AR E SR, PUTHESR . BRI RERR
REW LR GERS . FRNFRH O ER SR Ao
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11.3 BRESEHEAN. BE&MP=. B&IBEVSHIIFL

AN T AT TR LS VR A . RS WA R BN TCW AT &0 77 1Y
ISR
11.4 EERFRIEPHER

AR W P9 TS A S A SR
115 REEHAT H I RTHTZE & Frik i

RSB N T TS PTG T,
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