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00292 | JE#AF | 2017-1 | 2018-0 kk*? 16,227 | 16,227
R 17.01 | 17.01 | 954.00
3 il & iy 2-28 1-05 - 54 54
W3
_ N3]
30066 | MEES | 2017-1 | 2018-0 : 3,640. | 32,323 | 32,323
R 8.88 8.88
4 BTN 2-28 1-05 - 00 20 20
W3
_ NG|
60308 | ¥riE | 2017-1 | 2018-0 : 1,187. | 16,143 | 16,143
R 13.60 | 13.60
0 DL 2-25 1-03 - 00 20 20
W3
. N3]
60316 | FHE | 2017-1 | 2018-0 : 1,239. | 20,753 | 20,753
. R 16.75 | 16.75
1 Eialiig 2-28 1-05 - 00 .25 25
W3
7.4.12.1.2 ZRRIFHREM: iz
JiiE
N N ‘ B R | R
g | R | 3L | AR % | HRAS (B (R ‘ ‘
\ ‘ A | AhE %VE
R | & | AH | @H R | Mas | [ESBAY A BR)
ME | R
il
. N3]
12802 | 4T | 2017-1 | 2018-0 : 24,232 | 2,423, | 2,423,
e k| 100.00 | 100.00
4 A5 2-05 1-12 i .00 | 200.00 | 200.00
T

7.4.12.2 ARFFA B SRS TUIR Z R R
I AR T WA R R AT 7 I {52 s S5 52 FRUBESR

7.4.12.3 BIARMSIEEAL 5 R/ RIRH 525
7.4.12.3.1 HATH TR IE R
BEAWEWIR 2017 48 12 A 31 H ik, AIEE TN FHAAT AT 56535 1E [BIEAZ 5 7 i 32 1

(5] ) < i 8 7 AR o

7.4.12.3.2 5 iR 1E B
BEAREWIAR 2017 4£ 12 A 31 H ik, AEETLRMNER 5 5605 1F A 5 R 32 H

(5] g < o 8 7 AR o

7.4.13 &R T BEX K R EH
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e 2 P IERAT IR B SUIE SR BB AR & 2017 SE A AR,

AR GNBER RIS, e N S & TR e M. ForE Mt Tk s,
& RSB e e P e KU R Al .. WA SE T B I PRIE S AIURE , R HIERAT A £
BURA RS . s MR AR E HIAFAE ;s 22 TPIEERAT B AR A m R e OIS O AE . AN
SR H B EE BN A I -5 X 2 e T LA 5% B0 XU, 2 BRI 45 XU s 1 AU K Tl 2 AU
ARSI EE I W TR B RS B, R IR ER AR AOTE AL, B SRER A O 2 AN PR B R 22 e /M

7.4.13.1 RKEEBORMHRLEH

ARFE G A HE G BT A KRS PR R e, L T DU R R MO
=8 SN (2 it P ARSI AR =91t 78 NI va = @2 Rl B A R A Dt WA= LR Ky Faf e A NP
SREESEIALEE RS N RO R HIZE ALy, St e R B 2 WECE, o UGl I KUK
) ) B T AE 7R HLR I BOLE LS WSS HIZR R 2, THE I E A &) HH 28 i XU
BTG AN R B s b 554 R 2 T R B R 57 2 o M A D R XU, B B 47 B, P 5 %
BT 58 S AR A A BRI B R 2 . SRROPP A 5 o M SRR A R XU 5 B S 4 7] AT
oo, FRERKYE.

AR e < R 2 < NS T <l T ) IR A B 77 9 T R e M 0 A R B A R T vk 2l
W5 XS 7= A (R RT R AT o DT PR T RO A B R R, A T XRG4 2 ) 7 SR PR R ) D XU 45
R WEBESITIAEL K, WIEARGHIRE R, Sake®mrislem TR, wEid
R E RSB AR . B, TERCE B, A RS R A BR EE M Y BB AR, S ]
FEHLOT BB AT B . A AIVEAG, DRI AR TR SR, R XU A T R 2 VS LA

]

7.4.13.2 {5 A R

{5 RS A FR 2 AR Z I R P I 0 FRIBAT G 21 5UE, Bl B P RIS 2 AT A
BB 2. SRS BIYIA S SO0, S Bk & B 1 R A R A A R XU

KL G I HE G BNAEAZ S BT 28 5 X F I BHARIRDLHEAT T 78 00 VR Al o ASSE S HOERAT A7 30 A7
JBHEARIE S L EAT T EIRAT, 5ZHAT TR RIE KA E K AR AR5 it AT AL 5
PV FEIE SR BAL S AT PR SUE A 7 NS 50 0 T 58 BOIE SR SO U 5, 120 XU T BETEAR /)
FEARAT 18] [F) M T 30 BEAT A2 5 Wi B8 A2 5 5k 2 BEAT S P VPG I XHIE 2= A2 B 5 2UHEAT PR 1) LA A S
15 FH AR o

AN ) BN ST 75 KRS AR, B I X 50 R A A PP A R A= IE SR R AT
NS AR, Ha i 7 SO B 58 PAr BEfs P AU
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7.4.13.3 Fshik Xk

TR PR A F i < AE JEAT 5 < A 5 O 1 S5 I 38 B B8 B A R A XU . A B v 3 T A
B —J7 IR E T 5 S BUREA AT BE I 2R IS B A R, 51— 7 TR B T3 i At
5 7 T 4 AN R T 21 K 1 28 300 PR e 5 A 5% 9 0 o T DIG V27 T 3 L IR BB sl O 15 00 DA B Ay
FE LI

kXt St AHIRE [T 5 4 RO R 2 IR, AR i 4 1 5 4 A N\ A8 0o A R ) e DU D [ 5 v A7 P 8
WS TR AN ME TR, OREFHE S AT A b (M m] IR Sk~ 5 2 AT RS . ARHE 45 ) 4 P AE
He A Bt T E AU M 5K, e AR SO0 T IRl FR A K AR Ty 3, 5 ] R R D e A
AR MR RURE, 7 RURBEHE G R A F 36

7.4.13.3.1 WEHA KT SH ST HIRsh R

AT B ) B PR I VR R P AL IR (AT SRR R B G ISR BIMNED) K (A
TFEF IR SR #5058 2 e sh I UG BERIE ) (2017 4 10 FJ 1 HAHEAT) S HL A 2R Ak
SR T PE XS AT L, G ST PR DS BRI A B AL A R B P AR BRI
it 52 BR 1) AR 3558 A b A8 A 2 45 AR R AN 1) A AR BILRE 7 R 45 5 4R bR S Sl VEF R A adE AT Fp 5 1 e A
gt

A G PTHF AP UETFAEUESR AL 5 B BT, R IR AEARAT (8] R 358 5, B0 28k 4 B8 Uil
P Z PR WA GE H LIS S LM 7.4.120 BbAh, A E m@ i S a1 4 il e 7 AN
RGN PE R, H IR — BB SR MR A A E . ARk iR
TRBNPERZ R B I TR & T AN L 2 e B 1L 15%.

ARIE GRS HNS O EGH G TP 7 A TTAE B A AR B 1 AT A B (B 3R AT B T A
SIS, B R H BRI ] B S A 7 A A H Ay AR B A AT AR AN (R

RIS, AR i)k 6 BT 5 B0 00 Bl A2 2 O B H 558 S 0 FROSR B #2 [ o
JEU U052 5 068 T (0 95 R0 AT BE 0 BRATAT KPS AT 6 B (R R U 2 57 A% I E N 2, DL
XA RV R AZ 5y 5k T STt A8 5 0 L A B PR AT 50 28 U 8 S5 Tt ™ e A B A B < AT [ D52 5 A 3
PERBANZE Gy % F- A o BBAh, ARG IR S8 BN FR N7 T 308 (R G585 4 i i B AR BE . AR 4
il R B JSF S A KT RRSE RS i ) DRSO IR -5 0B 22 5l DU DR 4 b 3% 2 Fe BT S A2
s IFAE SR SESUESF BHE 7 i S b ENIE I 2 € I HAR B MO S 56 TP R R SZ I, W] 4%
ST A B B R S B 4 A TR 20 B BBV DR — B

ZrEr LR & TR S AR B8 A M I 45 2R S s P XU B T St AL A AR o A AL SN
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7.4.13.4 TR
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 IR

M IR 2 415 < i T EL B 4 0 U B O <Y 52 T S A 2R AR Bl i A A e sl XU . M AR kv
<R T RIS b T T R B TR S A SO AN E T R R, e VR Sl R 2R S it TR T i
AN IS 31 18] 5 SRR 5 7 37 7M 2 F R 58 IS0 ARSI B IR 5 ) 40 XU o

AR e <5 R < BN T ST AR R < Wi (0 R R AR e B EAT A, IR E I R A S A
A5 T 00 B A R AT B

ARIEL R IR R GUR M  P= EEONRATA . &S5, HASMBE - MER AR
TR, KIS RN L& E TGS GRS AR KRR EASL T g f R . REE RS

B TN RE SO0 A 5 < T W P ) A AR P e 1 AT M A

7.4.13.4.1.1 R XKD

Az NRMT
AEER
20174 12 A 31 14EPIH 1-5 4 58 E At B it
H
wre
BATTEER 54,462,715.56 - 54,462,715.56
s R D 636,936.33 636,936.33
17 ORIE S 202,764.44 202,764.44
N e 891,120,031.8
e 2,423,200.00 888,696,831.88 o
A e =
ST N IR xRl
F
MIBIE T8 K 209,151.99|  209,151.99
MR R 11,863.18 11,863.18
INELgil - - -
A HR D R 303.21] 7,925.69 8,228.90
HAh %=
BT 57,725,919.54 888,925,772.74| 946,651,692.2
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fifit

T K

A2 oy P Rl £

[ St A I

Sz H [0 0 < i %
e Eh

)oK

R IEFIE HAK

JSEA B [ 3K

5,591,547.15

5,591,547.15

JSEA A B A

822,846.28

822,846.28

AR B

181,026.16

181,026.16

LA 5 1 55 2

P22 5 B

213,562.33

213,562.33

AT 5

AT A

A A

Hofth 7 £5

421,038.16

421,038.16

b

ffit it

=

7,230,020.08

7,230,020.0

8

M R AP L R 1

57,725,919.54

881,695,752.66

939,421,672.2

0

EERR
2016 45 12 A 31

H

15EMWN

1-5 4

54Dk

At B

it

YR
v

AT

93,617,400.25

4 93,617,400.25

SiHEMNE

132,792.26

132,792.26

A RIE S

378,443.82

378,443.82

A oy Mk R Bt

754,691,640.85

754,691,640.8
5

e i

S W e
F

ICIES i HEK

Sz

10,773.42

10,773.42

ISR

JS2UAT TR

9,999,000.00

82,640,464.09

92,639,464.09

H b 5™
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941,470,514.6
BT 104,127,636.33 837,342,878.36
9
15t
A fE K
A2 5y 1 4 Rl 6 f5
T 2B 4 Rl 47 5t
S (7 ) 4 ik %
IR
AT UEZ7 7 S K - 15,950,536.50 | 15,950,536.50,
I A B [B] 5 362,206.78 362,206.78
A N R 742,946.08 742,946.08
NEATEE B 163,448.13 163,448.13
LA 5 AR 2 9 - -
NATAE 5 B H 654,866.15 654,866.15
IR NE A
NEAS IS,
NEAS R - .
oA A7 53 381,355.03 381,355.03
Tt 18,255,358.67| 18,255,358.67,
923,215,156.0
) ZE U FE SR 1 104,127,636.33 819,087,519.69
2

7.4.13.4.1.2 FRR K KBURES T
AHEG 2017 4F 12 H 31 HEFA KA BG4 58 A OB 36 557 3 (E O Ll Dy
0.26%(2016 4= 12 H 31 H: 0.00%), Pt idgfl 2 1) A8 B0 T A8 4 9 7= 1H J0 B K00 (2016
12 H 31 H: ).

7.4.13.4.2 AMNC K
AN R 2 18 4 b T =LA 28 Fe (B B SR BN & i e R ANV R AR Bl i R AR R s R o A FE 4
(T % 7 e At UN R TRy, IR b T8 B R AN KUK

7.4.13.4.3 FABMHE XS

A A DA 1 25 < TR < L ) 28 e B BOROR B e B A B T 37 A R AN MEIE =R LASE
T S ks DR 3R AR B T A AR e B B XU o A 3k 4 2 BB THIEZR A2 5 By L T BARAT 8] [ 17 3758 5
(R ER AN BT W F) FEAL A RS R T BN UIE SR A AT o B 5 48 DL Ry IR 2 T A 52

AT BE AR T UE 7 TH 3 B AR Bl ) 520
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AIE GNP ARG &, R e R BRI R T ik R AR R, B AR 95 £
PR P 2Ll S FEA E M S S e BRI B A s AR A O U7 BB S A P 2 B A A I
o HDIRFIRTE DL IR AN PEAN AL « AN Bty P PR AR B SV A L E R A 5 % 558) 2 B30
DA R BRI IEERT, B F] BEAN BE $2 R A AL 5 A e B, e KRR A BT 1%
BAEER AR BOARE A B R G BAG, JFATERME RO T, 4 LA RATE T RETH
R, AR SRR, BRISA BRI R BRI . AR G 5L G P E
LG RSO AL, SRR, B ECE . BTG RATIBIE, R EBIRIN AT RE R A
I A -

A it i BB A ) 0 B B AR L A AN A XU, o AR S P58 ISR 7 I B AR T 2 42 B8
77 ) 90%, Bt T A UEARAT 16 B0MAR IR B e 48 30 1l e (1 B AMIE AR B 2 2 B2 77 [0 80% - L4
AN G ) < BN HOR AT G I R IIES O A St 42, 2 SYYI8 ] 22 e R 5 Vg Bk AT
KK RER, B4F VaR(Value at Risk)5 b5 45 M i A ik < T i AOTERFE A4S KU, B N i b o XL ik
AT BRERANZ ] o

7.4.13.4.3.1 HARARE R ML
SN NRTIT

AR AR
2017 412 A 31 H 2016 412 A 31 H
b3 4 o
TiH
RPE YRREy
N RME nRME
18 LA 18 L 431
(%) (%)
T o e et — R R 888,696,831.88 94.60 754,691,640.85 81.75
T A G P — I e A R
T oA — e Jm I
A SR B — BUE R %
&t 888,696,831.88 94.60 754,691,640.85 81.75
7.4.13.4.3.2 FHARA#E RS K SURTE T
5854 Bl 25t Eb B 3 v DL AN ) HoAth T 37728 B AR AN AR
AT AH I XU AR 5 (AR B | X B AR H 3k 4 % PRI E ) |
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AR CRA: AR
AIAR FAEER
2017 £ 12 A 31 H 2016 45 12 H 31 H
b4t R UE T 5% 1 hn#y 46,650,000.00 #411% 46,580,000.00
v & LB R % 5% /b %) 46,650,000.00 /%) 46,580,000.00

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, ARFEEFA MLLA R E THE B IR Z) T N S 10451 26 1) S ml vt 7= vh 8
F— R REAREUN N R T 888,611,384.69 7, J& T3 — )2 IXHIARHUAN AN RTH 2,508,647.19 74, TJE T
BRI

T 2016 412 H 31 H, AIELFFA FLLA M THE HIHARZ TN 2 5 4 0 G i B 7= v 8
B R RIIRBN AR T 754,691,640.85 76, ToJ& T4 2K =R IRARH.

7.4.14.1.2.2 A SRHHEFTR R B ERAR )

$FUES S 50 BT BT I SR Bt e, 5 LI KU M. RS A ANE IR BUR TR AT
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SERNTTHARBIR A OEFINGE — 20k FEARAE A (B 1A 5 b R A Wi N BN T2 e (i
URCMATRIE, A AR R SRR R R N R E LR B B IR =R IR
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B
)
o5
T
=y
=

RH, I TR B AR S T

7.4.14.3 HAhZHEIG

BER P IOERH, ARG IO Z U KA H 2T,

7.4.14.4 WS- R AL HE
AT O T 2018 4F 3 H 22 HAAIE S (3451 A\

88 WEAAHE

8.1 MIRESFASENR
SRR NRTT

LG Mg e
Fs T H S

FIEL] (%)
1 R e 888,696,831.88 93.88
Hrp, g2 888,696,831.88 93.88
2 [#] 7 WA 2 5 T 2,423,200.00 0.26
Hr, fiik 2,423,200.00 0.26
RrESCFRIESR , B

3 DAl E i aris - -

4 ERMTAE AR . -

5 SENIRE SR 5t - -

>~ EP: g’?%ﬁﬁ@%%;)\ﬁ%éﬁé

B
6 BATHHMGE T & &6 55,099,651.89 5.82
7 Hopth % 15155 7 432,008.51 0.05
8 Hit 946,651,692.28 100.00
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8.2 MIRZAT WA R ER T AS

8.2.1 FRHH B WIRILAT W R EE R AL &

SRERA: NIRRT

T E
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(NE GRIesl VIR
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C [Hli&k
D [|HJ1. A AR BOKAEFE RN
E |Eml

FoftamEEL

G [Zillizki. G FIHEEL

H [EfE Aol

I {5 R AR BRI S5l
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L |FGEAIR & Mk

M [ BEABE AR R S5l
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O |ERIRS. BEAILALIR S
P |#H

Q |TAFIHLTAE

R [ofb. fREMmERl
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L HIERIT IR B SO R R S &

-+

2017 SEEFR S

A PR PR B M
B PRE
C |l 121,586.20 0.01
D |1 #Ju. R SOKAE P FBER 16,143.20 0.00
E @5l
FoRAERE
G [Kilizkn. GEAHEEl 17,957.94 0.00
H Aol
| |[fE R BRSSO RS
J o [ERnlk
K bk
L (SRS RS
M RFERF T AR AR R 5
N KR BREEAI ALt B 32,323.20 0.00
O |ERMRS. BEAHARRS
P |HAE
Q |PAMMSTAE
R [3rfb. RE B RL
S  &E
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Epain: ARG
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1 600036 AT ARAT 4,596,756 133,397,859.12 14.20
2 601166 Ml ERAT 5,554,801 94,376,068.99 10.05
3 600016 AT 10,535,645 88,394,061.55 9.41
4 601328 S IERAT 12,244,400 76,037,724.00 8.09
5 600000 THRHRAT 5,232,350 65,875,286.50 7.01
6 601288 LV ARAT 17,035,900 65,247,497.00 6.95
7 601398 TRERAT 9,612,286 59,596,173.20 6.34
8 000001 P22 ARAT 3,826,008 50,885,906.40 5.42
9 601169 LR AT 6,505,800 46,516,470.00 4.95
10 601988 o ERAT 9,392,800 37,289,416.00 3.97
11 601818 JERKERAT 7,096,600 28,741,230.00 3.06
12 600015 R ARIT 2,857,134 25,714,206.00 2.74
13 601939 ABARIT 2,992,862 22,985,180.16 2.45
14 600919 TLIFARAT 3,087,000 22,689,450.00 2.42
15 002142 TUERAT 1,129,669 20,119,404.89 2.14
16 601009 U ERAT 2,268,171 17,555,643.54 1.87
17 601998 A ERAT 1,365,774 8,467,798.80 0.90
18 601997 o FHERAT 614,800 8,213,728.00 0.87
19 601229 AT 382,690 5,426,544.20 0.58
20 002807 TLIERAT 394,000 3,262,320.00 0.35
21 600908 TCHHARAT 411,800 3,240,866.00 0.34
22 600926 B ARAT 179,700 2,071,941.00 0.22
23 002839 TRRUEAT 88,800 1,040,736.00 0.11
24 601128 ERAT 109,023 777,333.99 0.08
25 603323 STHRAT 71,200 585,976.00 0.06

8.3.2 HIRMMIEE A A E B ST HE LI N TA B ERE 4
SN NRTTT

R S e
Fag | WA Ji T2 A4 K () AN E
B L A51 (%)

1 300735 JeaLRHE 3,764 54,163.96 0.01
2 300664 P EG A fR 3,640 32,323.20 0.00
3 002922 PR 1,245 22,248.15 0.00
4 603161 il 1,239 20,753.25 0.00
5 603329 i A 1,183 17,957.94 0.00
6 002923 TEHE L A 954 16,227.54 0.00
7 603080 s KA 1,187 16,143.20 0.00
8 603655 BT RN 881 8,193.30 0.00

8.4 MEHAMES T A SHERZES)

8.4.1 RIFLNSHE RIS T 1F{H 2% BLHT 20 44 KR B4
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SRR NIRRT

o7 A 4 R
5 Ji SE AR JI 524 R EN L S DN FE A LA
(%)
1 601166 Ml ERAT 78,374,706.24 8.49
2 600016 RARIT 75,193,414.59 8.14
3 600036 AT ARAT 72,653,769.97 7.87
4 601328 LIBARAT 59,876,237.21 6.49
5 600000 THRHRAT 50,679,472.26 5.49
6 601288 LV ARAT 45,394,856.00 4.92
7 601398 TRERAT 40,247,725.35 4.36
8 601169 LR AT 39,559,441.44 4.28
9 000001 A RAT 35,956,519.56 3.89
10 601988 W ERAT 27,781,585.00 3.01
11 600919 TLIFARAT 27,318,057.67 2.96
12 601818 FeRKERAT 23,120,203.69 2.50
13 600015 R ARIT 21,505,009.85 2.33
14 601009 AT 15,136,793.62 1.64
15 601939 ABARIT 14,875,175.00 1.61
16 002142 TUARAT 12,666,197.57 1.37
17 601997 SLRHARAT 10,794,706.86 1.17
18 601229 AT 9,669,346.27 1.05
19 601998 W5 AR AT 7,434,849.30 0.81
20 002807 TLIERAT 4,000,077.00 0.43

T AT RN A 4 KSR e RS BN IR LU ) 3181, AN B SRAE 5 9 A

8.4.2 RIS & HIRIES B FE 2% 5HT 20 4 KRR A4
SR NRMT

o B 4 R
75 % AR Ji% 52 44 N S LR PR A HE
(%)
1 600036 R ARAT 90,579,649.58 9.81
2 601166 MAVERAT 90,393,247.36 9.79
3 600016 RAARAT 75,277,767.73 8.15
4 601328 A AARAT 64,321,756.94 6.97
5 601398 TrASAT 51,775,064.30 5.61
6 600000 TR R AT 51,309,900.01 5.56
7 601288 LNV AERT 50,671,886.14 5.49
8 601169 bR ERAT 40,074,852.35 4.34
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9 000001 P ARAT 31,848,547.15 3.45
10 601988 W ERAT 30,085,382.85 3.26
11 601818 JeRKERAT 24,425,879.29 2.65
12 600015 R ARIT 22,465,442.82 2.43
13 601939 BWHIT 19,511,644.42 2.11
14 601009 A RERAT 15,617,135.17 1.69
15 002142 TUARLT 14,238,784.09 1.54
16 601998 S HRAT 7,468,133.74 0.81
17 601229 AT 2,373,686.00 0.26
18 600919 TLIVERAT 2,216,235.14 0.24
19 601997 SIRHARAT 1,562,430.00 0.17
20 600926 B ERAT 854,118.00 0.09

T AT S G 3 S A e (RS BN iR LRSS B ) 3881, AN B ORAS 5 9 A

8.4.3 LB H A B8 RS R T B AR

Bfr. NRM
SENBEEERI A (RAS) S 686,616,015.31
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