B R KBS RIERRREE
2017 FEQEEFHE

2017 £ 06 A 30 H

HEBTEN: BHFESEEFRAH
HEXEN: PERITROERAF
ZEHHEHH: 20174208 A 28 H



R 7 R KT A BIE SV 6 2017 4R B o

§1 EERFAEX

1.1 BEERR

HEEEMARNESRS, EHRUEARSE P BAFE BRI, 7SRRI
BRI, JEAF N S VR IR S8 B R AE A ) SO R R T, A
FEEREEL =02 U M EELE TR, FHEFEKES K.

T NP ERIT R AR A FREAL S SR E, T 201748 H 25 HE
T AR A TP S fehs . ERDL. FEESECE N WS STHRE . BRA SRS
LN, RIEEZNSAFERRICE. =S IERRREE HORIREN .

N R CLWSEAE A B 57 00 R A B A 2 4 7 7, (HANPRIE
G—EfH,

A AN GIEAR A KR BTA XS, B 7E EE R sk mi v
A28 5] TS A I 4 T 4 S i B 15 S LR T o

ARG IS5 BRI .

A EAE 2017 54 01 H 01 HigZ 06 A 30 Hik.

#
=
S
8
=



T T KR A RUIE SR BV & 2017 44 FEAR

1.2 BH%

S 1 B R E T et ettt e 2
Lol B T T e 2
L2 H o oot 3

8 2 B AN . o et 5
P B R~ 5
0. 2 B ] 5
2. 3 R T A I B A o 6
2 A R T T 6
2 B A R T . 6

§ 3 FE AR S I . oo 6
R e S A 1 - 1= 6
R - o ¥ (< .5 P 7

S 4 T IR . o et 8
A R T N R A R TG . 8
4.2 B ARG N ARSI EE AR . 9
4.3 BHASIRE WA AT G BTG IR . 9
4.4 TN G AN IE SRS GER I ..o 10
4.5 BHAXNZWAETF IEHETHEATWERAMTRERE . .. 11
4.6 BFH AR E N S EER S HE IR . 11
4.7 BRSBTS O I B . 12
4.8 WA AN E B AN ATE S RA NBEGE S R - i B 12

S0 FE B AT ettt 12
5. 1 R I AR S A B G Ul B 12
5.2 OB ANSHR S W N AR SRR BT P FE O BCSE O3 .. 12
5.3 FLE NI AL FE RIS EENER B, WM BERE . ... 12

§6 FAE B ARG GREBE T oottt e e e e e e e e 13
B. L . e e e 13
B. 2 TR, o o 14
6.3 T EMEE (V) B0 15
B. 4 H R BT o 16

ST B AR . ettt 31
7o BRI R P B T 31
7. R BRI AT I B . o o e 32
7.3 MRS RNE RS R P E LB N IR . 32
T4 W P I B A I B R BT . o e 34
7.5 W R A I B R T A . o e 35
7.6 MR RNE RS E P E LB N IR LA G . 35

30 3k 4271



T T KR A RUIE SR BV & 2017 44 FEAR

7.7 YRS N AN & 3 4 V= 13 E Eu ) R /ANHE R AT+ 42 W5 7= SRR R e e g ..o 36
7.8 MRS A FOANE S E VA RN AT A e S B 36
7.9 MRS A FOANE S 3 V= E L R AN EF AT L A BGER A . 36
7.10 W IHARARIE SR BRI SO . 36
711 MEMARARREE T EWE G BB . 36
11 B A R T . 36
88 B I A B e e oo e 37
8. 1 IR G N B NG R . 37
SR Sl i o 1 2 = = ) N 37
8.3 HIREESEFHAMMI N RFAEAREEIIEI . . 37
8.4 MIRFEESEFANMMIN A AT RIS M HLEX A FE .. 37
80 IR T A B . o e 37
810 E R R R . e ettt e 38
10. 1 i E AR . o o e 38
10.2 BEEEHAN. RELEANNLTIIRESITE TSI INERNFZE ... 38
10. 3 WASESEHN. M/, HEFLEWSMIVRIA . . 38
10. 4 B R M s . 38
10. 5 N T B U I T T S T T . o o e e e e e 38
10.6 EHN. FEE NS HEREEN RZREERATEREN ... 38
10. 7 R ISR AT A S B T o . e e 38
10. 8 A B R T o o 41
S 1l BB E T . o oottt 42
1L L BT T H e e 42
S 3 1 - = A 42
O T 1 = VP 42

®
S
=
Pz
o
=il



T T KR A RUIE SR BV & 2017 44 FEAR

2. 1 REFEXFH

§ 2 E&Mm

Bee 2 7 R KR A B AR R B 4
B 7 KR & (LOF)

W f R a7 e

4 F A0S 160106

5 o A0S 160106 (i %) 160107 CJ&¥i)
S (i EHEARIFF R (LOF)
Fea AR 2005 4£ 7 A 13 H

BGEEA P RS PR A
HEFREAN [ AT A A IR A 7

T R Ay AL 1,402, 357, 479. 09 4}

e FAF L] A g

B AL UESFAL 5 P

BRYINIEZF2E 5 Fe

B

200549 A 21 H

T L e g i S S R BN BEFE NS 2 I N 2 55
2. RIS G AT IE R G AR S MG SRR E N, ATy “FEE” .

2.2 Z& i

a2 gER 7

ARIE G R YA G, ARG AR R UL ORF R S e s 1R A i
T PRSI A RN BB R R, 5 i # 3Rk
e TR A [ 40 o

BB

VEN ARG KON HARHTR S R B G, AR G A I SR AT AT 3 5 R 1508
B, KA “CETNIE” RIS EEAT IR BT SR, DA R A . A
B G e B BRI R 7 B A RIEALH) “RT AR PP AR R
I E S E TEAR LS S IV ik, EFORR 2 U EEE S5k
NI AR AT A Y R S GDP MK 3 7%, HARME %A
o AEAR LA E AP E R B B HEA T SR A F], B 2
T I K R A ML, L 8l N T 70 ) 2 R D 2 R B
B RXRIER G AR IREE THE A EEIAMIR T 80%.

M= a e i

AR FE G I SR o DI S LU e SR v R AR SRR, BRI v o)
[Pk &5 b A B R B EAE E i fe 2. MR MR G IS, AEEE
Mol G LA e AT LR IR I R A B e Aol SR = FiFLs:
5 X 90% + L iF Efifa 0 X 10%

IR HAC 2 5 I

ARFEG IR A THE G, AP 1 UG A TR 2 AR T B Y
R, mThmlEe., RMmnEe.

5T 42 7T




T T KR A RUIE SR BV & 2017 44 FEAR

2.3 REEFHENNESTEEAN

WiH HEEHEAN HEETEN
ZFK FEEEHAR AR HHERAT IR A R A
. | A fif S FAKR
F R — -
G K AR L IE 0755-82763888 01066594896
WA P ran . .
HE T RIS FG manager@southernfund. com fcid@bankofchina. com
B RS HE 400-889-8899 95566
B & 0755-82763889 010-66594942
VE b A PRYINTIAS X AR HATIEAR B | LRI BTN KR 1 5
N RS KE 31-33 &
A/ R PRIYINTIAS X AR HATIEAR B | LRI BTN KR 1 5
N RS KE 31-33 Z
IS S S 518048 100818
EEREAN TR FH [ 57,

2. 4 [ REEHF K

AR B A5 BRI AR R

PEUESFIR . EIFIESRR. UEZRIT R

I P AR IR SCHY A BN TR R R ik

http://www. nffund. com

Fe G AR A B T FEEETE NI AL, FEEFEE NIRRT
2. 5 HARAESCH R

15 H 2 H A et
FEMP O | PR B A A R B AT A AL 57 T FE I X A SR K 17 2

§3 EEMFIHIMESHFERI

3. 1 XESHH\BANYFIEIT

SHRL: AR

3. 1.1 MR s A1 fe bn

WA (2017481 H 1 H-201746 A 30 H)

AHA O S A 24, 029, 723. 56
A IR 29, 015, 673. 61
TIAS S35 25 4 4 BUA BA R 0. 0202
AT 115 A %R 1.61%
AHABE S BAHE I KR 1. 66%

3. 1.2 WIRE IR AR bR

AR (2017 4206 H 30 H)

IR AT (43 Be A 402, 318, 198. 15
HHR BTt 2 P 22 4y AR 0. 2869
HIAR G 5= 1A 1,804, 675, 677. 24
HIAR IS A 1. 2869
3. 1.3 RitHIARTERR WA IR (2017 4206 H 30 H)

TS M R EI KR 570. 33%

T LA eI et ek S AR RN« 8BTS . HABISON (& 2 Fe (B A2 shicas) #11 Bk
FRR % F UG BRI, AR 4 1 O sE i e in B A3 2 i A& Sl as .
2. SYIARTT (it oy BE AT, SR IR 98 77 B it rh R 20 BE M 55 2R 23 BE A b L SE LS 7 i SR Chy

2600 3t 42 701




T T KR A RUIE SR BV & 2017 44 FEAR

ARREL, AR LD,
3. Frid 2 e SHEAR A AR R NN B 5 2 0], TN S LA SEBRi s K P 24K T

FT B
3.2 B&ERI
3.2. 1 EMPFFEGK R RHE R RS B R 2R A EL
. FHEBEKE | gt | gt AR R
FE I s " N — —
B ggf (Of)‘ FEE® | BBSES | mRIEEEO @(0/)@9 @Wf‘-‘)
’ (%) %) %) ’ ’
TE—1MH 5. 56 0. 92 2.19 0. 46 3.37 0. 46
TE=MH 2.32 0.91 -0. 82 0.52 3. 14 0.39
TEESNNH 1.66 0.78 2.63 0.49 -0. 97 0.29
A4 2.39 0.76 8. 27 0. 58 -5. 88 0.18
TE=5 60. 17 2.01 52. 46 1. 56 7.71 0.45
HE 4 A
570. 33 1.68 195. 59 1.53 | 374.74 0.15
ARG RS

#




T T KR A RUIE SR BV & 2017 44 FEAR

3.2.2 BEEERAARURESHBRHFEB K IRRZ) LR S5 FMN S R
e 2 FR AR B ) HL A

SR SR 5 (R S 4 b s i v Az 2 356 10 O 52 A A LR P

1000.00%
900.00%
800.00%
700.00%

600.00% r m A
) VW‘JF .|

500.00% i
fﬂ

400.00% \

J ” A
300.00% TRl \ (\ y"\ o ]
; M '\, e M
¥ oLw Aﬁ f W A c‘ L

200.00% K,‘f (‘W\f’y‘ e P VL IOV
100.00% w2 j o /*W s Y f’r"«/\,.,vv/\.J.M”“
c‘l ’

0.00% {je===

SRR R ST ER R R lh§n s

2005-07-12
2006-02-27
2008-10-15
2007-06-02
2009-04-22
2009-12-08
2010-07-26
2011-03-13
2011-10-29
2012-06-15
2013-01-31
2013-09-18
2014-05-08
2014-12-22
2015-08-09
2016-03-26
2016-11-11
2017-06-29

|| 2008-01-18
=- | 2008-00.04

IS EE R A R — BRI R

§4 BEARSE

4.1 R&EEANRESLERFR

4. 1.1 ZREBFEANRHEHESHZK
1998 4FE 3 H 6 H, 2 ENES S, 75348 g B A 7 /E A E P e e s 4 1

AFIERMOL, B IRE SRR IR E.

B 77 B SRR IR YL, TEM A 3ACTC N IR T JRAREE M, HEZRUETF AT BRA 7 (45%);
YN BB AR R A R (30%); I TEBMEFEARA R (15%); MMViEZERAA R AR (10%).
AT, avrfedent. Big, S8 Bl WIS BAa 2 ARl EFBAIERINHERE 7o n——
P AR IER P HA AR (R ARD A RAEEARAR (RYIFARD. Hr, Br
TR BT N B 4 A FFRA B 3 — R BEAh o S

HEMEHIAR, HTESEHARAR (AEFAFD BB ~HEHEY 6,500 27T, T
B 134 RIS, 2AAEEME. SESML BT AE.

4. 1.2 &2 (RESEEHE/PIH) RESZHEBPERF N

EARGHMEREE |
k47 A4 (B3 HAFR M W
amam | seoy | LR

2017 4 5 HH R AT FAHLR 5 HOR Bl A
ARERE | AL EBhE 15 H 3 £, HAREMLHAK. 2014 427 A
IMNFEJ7 4, DIAEBNEEWETT 6. W

®
o
=i
Pz
&
=




T T KR A RUIE SR BV & 2017 44 FEAR

o, PSR TFENUTIEFF. 2017 4F
5 &S, (TR w7 .
MU E R EEE L,

E e SN 2 e 2 Tk X A=
B4 POl B #. 2006 45 4 H N
T4, WAL E RS0 AL
J L A AT I = R TR R, BT
B e T B GRS L BE BB BT
R PR . 5 AL AR R SR
TR FOF R RRRASE
11 R AR S A AR R
W&, 2009 49 HZ 2013 4 4
H, ATr 77 500 FE 448 ; 2010 4F 2
HZ 2016 4F 10 A, LR8G4
2P 2011 4F 2 RS, TRl
Re2H; 2015 4F 12 H&RS, 1M
H R4, 2017 FE 1 AES,
ER T HE R ER A,

AF4EIS | 201142 A
N

17 H

e LR EAE e, K ERAN MEREERANH, “EEHT RYEA R R
SEME RN I )RR AR ER G2, AR A B H 7 20 R4 2w vk
SE W E IS H AT RS H 39 o

2. UEFF AL )& SGE AT B2 CIEZRAL A N SRR BRI M) BIAH G E
4. 2 EHEANRE WA A IR/ 5 15 L U

AN, AREEHNROET (PRI ENESR B 80D 8 s
FERE R 2 (R A KOIR S RUEF IR BT & B FD) HE, AEWMSE N B ser
EBLNE IR G 577, AR AR ) KU (R Al _E, D EE SR A N VER B R R 2. ARk A,
B FRA RGN, BARELEMIHTA AN . EeREHEE . BRI &4 %%
AR e A R A HLE
4. 3 EEAIIRGHAAFRGHB LA

4.3. 1 AP HHIEHHITENR
AN, AREEHNEIT QEFREEEEHEAR AT HERTEL), 8

FH LA BE R iR, RGN A A 75 sUAE 2k 550 1 P AR A 52 5 A P HAT A1 X AR e
NEBRMOPA RSN . A F TR S A& AT R G 10 R 58 52t 226 3003
B, RAHE AN, PPIAEERIAE. 3 H. 5 HEFEE H N E 2S5 RGN R ME S H RN
B Ry ML R FRBEAT TErG M, RIS T38 5y I U 57 H 5 O o

®
©
=
Pz
o
=




T T KR A RUIE SR BV & 2017 44 FEAR

4.3.2 REX ST AN EHHHA
ARG T ARG AT FEZHITN. ARG ESEENEHNaRBEAGSE

(15 5 i I SE00 R S 1) 58 5 IS /0 (1 I8 58 5y Bl i AZIE S 24 H A BN 5% 58 5 KK
N2, R T HRB A GRS SR 5 Wl I 8O i LR i B0 2 < il JEC R R P 3
4. 4 BEAXHR G AZESHBR RIANL SRR 3

4. 4. 1 |EBARESH T RENIZIES T
AR AR N WA DR TR, GDP 8K 6. 9%, HTiigTil. »FEE, P —FE[H

LK 6. 9%, —ZFPERILLIEK 6. 9%, DT EIRAS LT, PMI HOHES: — AR RFE SRR R b,
LU RSB RIH R, PR e R PR R LG 8. 6%, AL TV In{E [F EL 3K 6. 9%.
2R4E PPT LKA 6. 6%, T RERBA-3. 9%, BT RS Lok, A= R PPT KA
£
AR CPT BKEAGEA, [FILE BTk 1. 4%, EFEFWIY 2. 1%, CPT B 1 H BIZ= 151 K R B mda
Gb, B HEE CPT FILLFKIEFR E AE 0. 8%—1. 5%IX AN, M BkiRiE Al e, ERAE
R MANAE TR, H P EESE RS SR AR R TN W, R AN M R T SRR E MK
H A, ST CPT AL RIS . e i T CPT kA BN R E . S8 KE CPT
b T AT HORAS

FKIRRETE 3 A6 A4 g, xf b EFIHE R —E . RATE—RE AT T2
FEHiA R I SLF. MLF 2. —ZRP Sat ZATAF X i sisg i, TR R SR T, 6
HIATRESEMN, VNS IATFFIREVIE AR, B M2 K EE R 1090 R, BORARE N =%
LSS 15

WA HAPY, A BAREE 1 AVIAR Sk —i BRkATS, R4 A, 5 A FER%, 6 Atk
HOFaR 3, 124 EARSEARTE 3000 £ 3300 s 2 [AfEH . LiE 50, I 300 SR EIEHE Y
FATRIE BT R . B4R BAFLRTE BT 2.86%, EiE 50 $E%. YR 300 E¥0 B K 11, 50%.
10. 78%, H/IMRAEHL Lk 7. 33%, QDVARIEECTEE 7. 34%. PR L. 2 AL 3 A
FEH ik DA K B AT BRI BE AR, 6 F B3I 50, Y7 300 S54E%5 it o, w
7 A T 4 4k 2 IR R AR S AR, BRI e I T (R A )L S I A 1 B AR XA
R T B TS B AEA e i B R TR SR IA) B A R RO AT AR
FEGE P ICE b, AT ARERORER T bt (K R AL

4. 4.2 MEBAREESF SR
BEMREIIR, AEGMHUFE 1. 2869 Jo, ARG AIHERT KTy 1. 66%, RIS

S

N

210 51 3 42 71



T T KR A RUIE SR BV & 2017 44 FEAR

PLARIE HERE K5 2. 63%.
4.5 EEANMEREH . ISR H RATWAES K RERE

JER T AR, EANEWATAH BRSPS, K5 BRI TR EIE,  PPT HEE IRl HE
BRo 5 BURAT M R 8 15, A B TR WIS BB 1 Bl T} . = DU 2Tl b5 b 25 A7
PG & R, = PUSIR T 4 5 O Pt Kl ik, SC% 7 & E 88 10%3 K, 7
BT A LA U . RIBOh P 50t . AR A SR i A PEAF CORIE B, AT
G T AR BRI 0 MR R A A3 ). GEAK DT T, CPT M I Al |l T, /5 #E5¢7E PPT X CPI
(0 o % 2 28ONE,  H R R 12 A 2 fih e 3%FH) H AR AEL

S AR E WO B R EATAT S 7RO TSR MR, SR E AT IS — E RCR
SN, BIEAKES AT, DB R R AR SR S RORORS . BATT =T e
A R EFAT SBUR/NEGR, (H5 B SRi Mk 2 st s kob ik S . A ikm
Yorim, WA R EAIEER TS, HAE TR AL T8 KU A ZORE R i A (BT, BRI ERATT IR
KRiTpdke RIRGAES, DRGNS R BRR I EET 1, [R5 20O e
B A (R R FE

BATHERE X T AR T I AT TR TR AT, 8507 BC B L A G R O v Al e PR BB
G, FEEA NI ERANBAT L. A G ORI DURSZ IR R R & R B 0E XUA% 4R T 1o
BRI, LA A BB AT A ] L ARGAT W R N w8 . AT AR SR E A R A
AR OISR, KRG AR MAT I, TR A AR e B 5 L ) S0 B <z

B35 o

4.6 BEAXNHREHAZSHERFSHFHR U Y
AR e IR 2 AR SCRRE A2 e R0, AR i BN S P AR A IR v DU L e [T B 2 A

R E MEE B R R TAME R 2058, XGRS STl (. AR e AR
FIEOR IBATAS LSBT S ST S H e85 I e (e 1 3 3 BUE e 3 1 E K A2 A
0. 25% A LI X5 B R T BOAR S A BB AR (B S 2 B0 2 1k R 3R W A IO HE Bty SE TR SS
UL DL & AL E R e I ss . H, AREEHAN TR E TR SOt R, &7
TSR TR R PAT L TIH, HRR N SR AEE a2, DUl e, B vt il
s RS E B AR S M A S PR ORBE AR S A5 5. Horp, B =02 L ER NG BAT 10 DL g2k
ek, HEARE. a8 St imeLlait. Eeaing 2 54E 5 NATRERTHE,
BEAZEMEEME N RE R, RSN, S5 ERFES T 28 T8 =M iR

o1 3k 42

=



T T KR A RUIE SR BV & 2017 44 FEAR

4.7 BHENITR S A SR 7 Ao 1R L Y Dl B
AFEGERAE, AREGRREI IRy EeWEE o ieR HBLET7 50, R A3k

IO 4 2L I B R S AT PRI B A N e R i3, BRI 27 0
NG LR): GRS M RS EAG HE R e ik B BUG, J7 aT AT 24 359K
FATEC: BRI E R B AR E AR TR WSS I T B, WA AT
WA AMIC: (ERF AR KBS AR T, BESURi M IEEEZ IR, AFEESIR I
EB A T 4R 3 4 O SEBLA IR 2R 10 50%. RO =N, R8T AR il . vh ek
BRI A EREN, WHHE.

AR L o S ) DA B B 4 O SE BRI VR I I, AR A5 B A BE 4 R A WA A S 0

AR IAN 2017 £ 1 A 18 HEHECE (B 10 35S AR Z LR 0. 2 70) N LAEEF
SHC

4. 8 MEHINEEANFEEFHA NBEES T FETER K3
.

§5 FEARE

5. 1 145 1P A BB NI (5 1 10 75

KA, A ERATRGEIRAT VTR RGN ) M KR AT R
e (LR “AES” ) MITERN, FRus (ERREESE) RISk EE .,
S & FREE ML YHUE, FAEAES I & AT AFIZSH0AT R, 524 R BUR S My BAT
R X%«
5.2 FEH AMREH N A RS H A SEMMTRE . BETE. FIE B 558

KA, ASTAE MR GERBRRE S M XIEREM. 2e A FRHEE Pl
HOBE, XA S8 B AR VB IR LT T LR, WLV P . MBI
W 00 5 e e PR S S T AT TN BT, R RIS o B AR S
YR AFIRE AT
5.3 AMALEFRETMESEEEARNEEL. ERNTERRENL

A I S35 AR BRI 5 2R Gk WS SHRETRI “4
AT BRI RS EL 34 RAEAE R NSRRI D) SR AL AR S MO S ME R R

o
71

o127 3k 42

=



T T KR A RUIE SR BV & 2017 44 FEAR

§ 6 FEEMFIHRE CREH )

6. 1 B itk

2R B E KRS AR SR I 5 4
WERIEH: 201746 H 30 H

A NG
% s KR REEER
201746 A 30 H 2016 £ 12 A 31 H

® e
AT 6.4.4.1 6, 900, 814. 92 138, 822, 552. 31
SE & 21, 540, 499. 67 4,228, 574. 65
17 HARIE S 803, 556. 42 829, 502. 45
T oy A % 6.4.4.2 1, 756, 970, 381. 38 1, 735, 135, 124. 67
Horprs WREZERE 1, 666, 889, 381. 38 1, 644, 598, 619. 67
Bt - -
iz % 90, 081, 000. 00 90, 536, 505. 00
PP S FRIER R - -
B _ _
T L ot 6.4.4.3 - -
SENIREE SRl 6.4.4.4 20, 000, 000. 00 -
ST 25375 5K 4,558, 799. 28 -
AR 6.4.4.5 2,878, 101. 03 1, 200, 648. 52
IR el - -
JREYAT ER I 3 62, 015. 84 808, 098. 01
146 JE TS 5 7 - -
HAth 75 7= 6.4.4.6 - -
gt 1,813, 714, 168. 54 1, 881, 024, 500. 61

R A e A3 RS
2017 %6 A 30 H 2016412 A 31 H

f it
JL S R - -
A2 5y 1 4 Rl 47 £t - -
A b A1 fit 6.4.4.3 - -
S HH (A1  4: Fik % 7 K - -
AR 25375 5K 684, 769. 35 5, 240, 722. 12
JREAST 8 1] 3¢ 1, 484, 542. 93 960, 045. 90
A A HE N FR I 2, 164, 815. 48 2, 398, 494. 24
AT HEE B 360, 802. 59 399, 749. 04
INEAS) 4 B IR 55 9 - -
NEATAE 5 % H 6.4.4.7 4,111, 452. 78 2,790, 347. 10
A A - -
JREASS ) JEL - -

O3 3k 42

=




T T KR A RUIE SR BV & 2017 44 FEAR

AR -
14 JE FIT 15 471 it -
HoA A7 53 6.4.4.8 232, 108. 293, 980. 35
frfii &t 9, 038, 491. 12, 083, 338. 75
iR E A :

S 4 6.4.4.9 1, 402, 357, 479. 1, 452, 706, 484. 67
K53 B A 6.4.4.10 402, 318, 198. 416, 234, 677. 19
Jr A #E R AT 1, 804, 675, 677. 1,868,941, 161. 86
AR R s ST 1,813, 714, 168. 1, 881, 024, 500. 61
e RE#EIEH 2017 5206 A 30 H, ZEGMETFE 1. 2869 Jt, HESMHUERHI 1, 402, 357, 479. 09
B

6. 2 FVER

SRR R RIS S RS IR B

AHAER: 201741 H 1 H % 201746 A 30 H
Bhr: ARt
MRS PN AR AR
o H 017TFE1A1H E| 201651 81H &
2017426 H 30 H 2016 £ 6 5 30 H
—. A 51, 320, 014. 50 -261, 150, 763. 53
INEIISULON 3, 393, 523. 37 1, 295, 986. 59
Horbre fRECRLERON 6.4.4.11 491, 754. 99 1,223, 855. 45
el iSO N 1,709, 919. 35 72,131. 14
PR RIS A R
N _ _
R SEONIR B 4 g = i 1. 191, 849, 03 B
FAbF SN - -
R >4 =] oo
;ﬁiﬁq&m R A 42, 883, 179. 35 -292, 286, 834. 77
Hrp: BEREW 6.4.4.12 31, 725, 965. 09 -299, 219, 176. 54
FERFEIE - -
iz U s 6.4.4.13 175, 527. 17 79, 300. 00
B FFUE RN | 6.4.4.13.1
M _ _
BRI 6.4.4.14 - -
FrA T H IR 6.4.4.15 - -
JE i 2 6.4.4.16 10, 981, 687. 09 6,853, 041. 77
N A AN 5 2L =} N
3“/:ﬁ i’iﬁ%zﬂ buai (BERUL | 644.07 4, 985, 950. 05 29,762, 868. 75
A4S (BREL “=7 5 -
)

1471 3k 42

=




T T KR A RUIE SR BV & 2017 44 FEAR

5;5\: El L\ “_» 11 4.4.
BN (H 5 BA 2 16.4.4.18 5736173 77 915,90
bi-71p)
BW: = BH 22,304, 340. 89 30, 821, 422. 64
1. B AR 6.4.7.2.1 13,412, 941. 92 13, 281, 437. 75
2. FEH 6.4.72.2 2, 235, 490. 33 2,213, 572. 98
3. HERS WK 6.4.7.2.3 - -
4. 5% H 6.4.4.19 6, 400, 155. 75 15, 069, 801. 22
5. FEH - -
Horbr: SEH R0 4 fl s 7 S - -
6. Atk H 6.4.4.20 255, 752. 89 256, 610. 69
=\ HEBH (TREBL-”

29, 015, 673. 61 -291, 972, 186. 17
SEF))
Wk: PTISBLEEH - -
PO, #FE (#5imbl “-”

29, 015, 673. 61 -291, 972, 186. 17
SEHFD
6.3 TEENR (EEHE) BHER
S ER A KRS RS R4
AR 201741 H1H & 201746 H 30 H

A NRMot
21

i H

201741 H1H & 201756 A 30 H

Sl &

R EERHE

A& AT

— WWIpTA R (ke
EiiER)

1,452, 706, 484. 67

416, 234, 677. 19

1, 868, 941, 161. 86

L A E S A A
EAE R B R R
ER

29, 015, 673. 61

29, 015, 673. 61

= AWIEEE B S e
2 i A2 BN 3
A DL “ =7 S351))

-50, 349, 005. 58

-13, 932, 590. 79

-64, 281, 596. 37

Forpre 1. B4 AR

55, 348, 870. 67

13,613, 607. 98

68, 962, 478. 65

2. FEE A Ek

-105, 697, 876. 25

-27, 546, 198. 77

-133, 244, 075. 02

VU A 2 A AR AT A
Iy BE A 7= A 0 B v e
RE) GFEREEL <=7 5
H31)

-28, 999, 561. 86

-28, 999, 561. 86

i IR E N G (S
1HED

1,402, 357, 479. 09

402, 318, 198. 15

1,804, 675, 677. 24

HH

LEEREERTLLAAA]

2016 4%£1 A1 H & 201646 A 30 H

STWcEE &

R BT

A& &

15 4k 42 1




T T KR A RUIE SR BV & 2017 44 FEAR

— WA E R (G
EiiER)

1,069, 733, 193. 22 | 1,318,433, 191. 34 2, 388, 166, 384. 56

T ARG E IR B A

S E A BN E (AR R - | -291,972, 186. 17 -291, 972, 186. 17

HiZD)

= KRS L 5 e

()35 S 1B AR B 411, 094, 599. 25 75, 725, 560. 33 486, 820, 159. 58

GFEIRA B “=7 SIH)

Hrp: 1S 481, 313, 206. 15 98, 096, 996. 07 579, 410, 202. 22
2. Fe e ml 3K -70, 218, 606. 90 -22, 371, 435. 74 -92, 590, 042. 64

LN N S-S X T ERE DN

A BAH A ENE S HE - | -691, 369, 702. 72 -691, 369, 702. 72

A GAERRA DL “-7
ﬁﬂ)

s WIRITEERGE (k4
@ﬁ)

1,480, 827, 792. 47 410, 816, 862. 78 1, 891, 644, 655. 25

IR 55 TR I AL A 23
AR 6.1 & 6.4 M HARF B FH 5T NEE

LN
S INb
6. 4 IR ME
6

i i
ERCPSIRR(TE N SR

A1 FREFFCRAK S BOR. &bt 55l —RE R S AH — 20 3 B

ARSI R AR 2 THBOR . Sl S fol — W IR G e e — 2.

(o2 TN p)

AEE AR EWIR K=

»

4. 2 T BURM & THETHRE UL R 24 IERIUEE
4. 2.1 STFBURARE KB

THBURA

4. 2.2 ST ETFER R UL

A e TR

»

. 4.2.3 ZEEEIERULHH

AN S A AR A U TR) T A Y A 2 TE A O

»

. 4.3 BN

ARG A S 1 XA 55 5 R A (2004178 5 (BB, [ 5B 5% 1 Jmy o) TR F 4% B B e i
BUOR AR MABL[2008]1 5 CRFAMLIT AR T-ILEBERAER ). W [2012]85 5 (KT
ST 28w JBOS LA ZE AL A N T A3 BEBURA 50 ) A8 &) A (20151101 5 (BT EHia
A i SR 22 A A NS BLBORA S R R IE A1) . B [2016]36 5 9% T A HE B VALK

216 01 3£ 42 71




T T KR A RUIE SR BV & 2017 44 FEAR

AEIEAE AL R IS ML (2016146 5 (OG-t W o A i HET & OB sl Rl A REUGE
RO EDD . WAL (2016170 5 (ST gAML ML AT R AF BB A I8 A )« A HARAH R A
FAURISE S5 184, FEBISIRT

(DF 2016 4 5 7 1 Hl, MURATE G NS ER AR T E WA B, AESCE LR
RHIEZR 58 R BN HI 2R e SR iR I Z N A B LB, A 2016 45 7 1 HI,
Rl SN e B SO SR E (B R . WHIESR 35 2k 8 BN JE Pl 2k & SRS LR R A kIR
ANRACIEAERL, X T, 77 BUR 53 A e R ML AR SR A SN TR S LS B

(2) X5 NUIET T3 R IUSON B8 SESEIEE . BoRMIZENON, IR R Z0R
N BRSO S AR ON B AMECA I B A3 A5

(3) X 5 AT 1 b B FLURHSON, B ARAT 55 IR Al AE 1) 5 < SR AR IR AT AR5 20%
A N B R R e N T A m IR I BE ZL RIS, REBOUIRRAE 1 AN H BLA (& 1 AN HD 9,
HB R AR Bt NN ABUT A8 FRBOBRE | AABLEER 186 1), EiEi% 50%
TEANABUTE G FEBOHRE 11, RN A8 X EEERAA I L2 = IRE
AR RIS BCE « ZDRON, 428 EIRRUE TR ANBL, RIS R) B RAE RS THEL, AR AT IS
IR LM N RSB o2 50%TT NNLNBLF A8l LR PTR4t @ M 20% B R THEAS N s
Hi o

(4) BB 0. IS BRI AL H ENTERL, KNSR AU SR 22 53 ENTER -
6. 4. 4 BRI SRR E KA

6.4. 4. 1 BATHER
Hfr: ARG
AR
H 2017 4£ 6 H 30 H
AR 6, 900, 814. 92
5 WK _
Horr: (73R 1-3 M H -
TEFIBR 1A H LA -
FHAMR 3 AL -
HAAF K -
it 6, 900, 814. 92
6. 4. 4. 2 X G S RLE =
Hfr: ARG
ARHAK
T H 2017 46 A 30 H_
FA | A | AnhEEE)

1T 3k 42

=



T T KR A RUIE SR BV & 2017 44 FEAR

1, 666, 889, 381.

38

i 1,618,661, 807. 37 28 48, 227, 574. 01

REENE-STMEE - - -
&4

T i - -

fiizs AT T 90, 278, 310. 00 90, 081, 000. 00 -197, 310. 00

At 90, 278, 310. 00 | 90, 081, 000. 00 -197, 310. 00

BE T SCRRIE SR - _

R4 - -

HAth - - -

&t 1, 708, 940, 117. 37 1,756, 970, 381. 48, 030, 264. 01

6. 4. 4. 3 fTEERBE =/ M

E: oo

6. 4. 4. 4 T NREERE™

6. 4. 4. 4. 1 BWENEE ST = HARKM

B ARG
AR
TiH 2017 42 6 F 30 H
N TH A2 240 Horprs S =3 [E]
KN YN
i 20, 000, 000. 00 -
it 20, 000, 000. 00 -

6. 4. 4. 4. 2 FAR KW =¥k 1] 1AL 5 B B fi s

*: oo
6.4. 4.5 BRI S

Bhi: ARG

ENEN
s 2017 4£ 6 H 30 H

INUSSREERER @ i BSN 1,723. 62
NS E BAAF R 2 -
S A A R R -
NS S A AT SRR 8, 725. 94
INASabie =B 2, 869, 257. 54
AL S N IR S IE 7SS -1,931.51
A FR ) RS _
IV R AN = e s -
oAt 325. 44

=

18 T 3k 42




T T KR A RUIE SR BV & 2017 44 FEAR

| it 2,878, 101. 03
6. 4. 4. 6 HAmFE ™=
L.
6.4.4.7 N 5 A
Bhr: ARG
A 2017 4£ 6 30 H
5o I i S A 28 5 B H 4,111, 452. 78
HRAT 18] 11T 3 BAS 22 5 9 -
&t 4,111, 452. 78
6. 4. 4. 8 HAh i f
Bhr: ARG
SiH PN N
2017 42 6 H 30 H
A 55 T A2 2 B G ORIE 42 -
7 A5 IR [ 2 4,001. 11
T 2 H 228, 107. 06
At -
AT 4R g o -
INBES=R V¢ -
AR -
&t 232, 108. 17
6. 4. 4.9 LS
EHHs: NRmt
ENE
i H 201741 H 1 H % 20174E6 A 30 H
BEE&mE () i T 430
AR 1, 452, 706, 484. 67 1, 452, 706, 484. 67
A R 55, 348, 870. 67 55, 348, 870. 67

A (BL“-7 SIAS)

-105, 697, 876. 25

-105, 697, 876. 25

YR/ B LT

SR/ BT AR B

A

AMABEE (L “-7 S

AR

1,402, 357, 479. 09

1,402, 357, 479. 09

W L RGN A R R A A

2. 8% 2017 4F 06 H 30 H1b, AEETIRAH LS040 65, 298, 846. 00 f3, (2016
12 H 31 H: 66, 507,513.00 1), FEEELIIR LTTAE 5 HFEE M ETN 1, 337, 058, 633. 09 47,
(2016 4 12 H 31 H: 1,386, 198,971.67 {) . L HIESMHS IR EILEH RS, WikH
T A A B B A A R EORE (] R BT IR SR AU L L R, I A

19 4k 42 )/



T T KR A RUIE SR BV & 2017 44 FEAR

P R B ] e AR G X D T S AR AE P A R G T R

6. 4. 4. 10 R4 EFIVE

B ARG
it H CLSRELHE 43 RSB KAy BEANE G
AEER 1, 101, 642, 398. 81 -685, 407, 721. 62 416, 234, 677. 19
ASRHE 24, 029, 723. 56 4, 985, 950. 05 -
\ 2 T
iifﬁigg* # -37, 026, 877. 88 23, 094, 287. 09 -13, 932, 590. 79
Hp: L HIER 40, 895, 125. 59 -27, 281, 517. 61 13, 613, 607. 98
FE 4T [ 5 -77, 922, 003. 47 50, 375, 804. 70 -27, 546, 198. 77
AR Sy Bl A -28, 999, 561. 86 - -28, 999, 561. 86
PPN 1, 059, 645, 682. 63 -657, 327, 484. 48 402, 318, 198. 15
6. 4. 4. 11 EZFF BIWA
Bhr: ARt
5iH A
201741 H1H = 201746 30 H
T AR RS RN 400, 188. 47
E AR SN -
HA A7 R SN -
i R N IS N 86, 002. 79
oAt 5,563. 73
it 491, 754. 99
6. 4. 4. 12 B =R FIRER
B N
GiH N
201741 A1 H = 2017466 30 H
S HH R R RO 2, 139, 520, 887. 45
P S H R SR A A 2,107, 794, 922. 36
SESE R R MR 31, 725, 965. 09
6.4.4. 13 B&EE KR
*: oo
6. 4. 4. 14 RHFRFWR
Bhi: ARG
AHA

T H

20174E1H1H & 201746 H30H

SR (BRI R B A R A 5, 350, 351. 60
k. L igE (O BUR IR AR R AT A S 5, 174, 000. 00
i SRR A 824. 43

ST IF NN 175, 527. 17

20 7 3k 42

=




T T KR A RUIE SR BV & 2017 44 FEAR

6. 4. 4. 14. 1 =X FFEHF R B
T

6.4. 4. 15 HEBRFW

VE: .

6. 4. 4. 16 fTAE T R

.

6. 4. 4. 17 IRF R

hr: NRIHIT

i H

A
20174 1 H 1 H % 201746 430 H

Eeaigeilirglthen

10, 981, 687. 09

S IRBT A BB YR R

aif

10, 981, 687. 09

6. 4. 4. 18 A R EZZK R

A NRmMt
A
T 53 201741 H 1 H % 201746 H 30 H
1. %8 5 M4 Rl 7= 4, 985, 950. 05
JE B BT 5, 266, 455. 05
DiEa ey -280, 505. 00
B LRI R -
G -
RERIR -
FHopth _
2.1 TR -
BOUEFE 5% -
oAt _
it 4, 985, 950. 05
6. 4. 4. 19 HA A
Bhr: ANRmoo
5iH A
2017 1H1H & 201746 A 30 H
R R[] BN 57,361.73
it 57,361.73
6.4.4.20 X 5 #HH
Bfr: ARt
5iA A H
2017 1H1H & 201746 A 30 H
o i a8 & %M 6, 400, 155. 75

o213k 42

=




T T KR A RUIE SR BV & 2017 44 FEAR

ERAT R T 3728 % % H -
&t 6, 400, 155. 75
6. 4. 4. 21 HAhFHRH
R AR NG T
H
5iH A
201741 A1 H & 201746 H 30 H
iR H 49, 588. 57
ENSEi T %4 148, 765. 71
K 4 2 18, 000. 00
HRAT R H 9, 045. 83
ik 29, 752. 78
HAth 600. 00
&1t 255, 752. 89
6.4.5 MAHEN. HrEAMREEEIARHA
6.4.5.1 AFEM

BEFUFNGERH, AT G I R 1 80H F.

6.4.5.2 HEAMERHEEM
T

6. 4. 6 REEHRAR
6. 4. 6. 1 &G HIFEAEE R < R A B KA F R R K B HIEN

A ot A AE 1 1) S 2R BHAth FE KR 35 50 AR I SR R R AR A
6. 4. 6. 2 AR HHI 5 SR AE KRR 5 K& RET
RIKTT H K H5ARBEN KR

}

F RS EHARAR (“MEE”) HEEHAL EeWHENY

HEERAT B AR AR (R ERIT” ) BN EEHEIN

ERIEF B AR A (RIS ) HEEHANBUIR. EEWHEIY

POlAETF AR A PR 7] (“PliES:” ) HEEHANBUR W EIY

6. 4. 7 AR5 K bR BERT LI A SBT3 5
6.4.7. 1 BERBKGT R 5 B ICHATHRIR 5

6.4.7.1. 1 REX 5
Laf: NRTT

A ‘
e A R T B ]
KB AR | 201741 A 1A El§ 20056 A0 | oo 61 A 1R % 201646 30H

22 T 3k 42

=



T T KR A RUIE SR BV & 2017 44 FEAR

R EE b 2R 2
FRAE 4 S RAE] | BAE4 FRAE A L A5
(%) (%)
IR TR - - 0. 00 0. 00
MViEH - -1680, 959, 219. 55 6. 88
6.4.7.1. 2 B 5
¥ Ao
6.4.7.1.3 R MBS
R
6.4.7.1. 4 EX 5
¥ Ao
6.4.7.1.5 BUERX 5
Rl
6.4.7.1.6 NS ATRBET K4
LHias: NRFT
A
20171 H1 201746 H 30
ST 4R _ TELILE % 201767500
] SR E | HRNATMHEESSR | HRNAHMA S
4 fIEL (%) i BRI (%)
A AT LA )
SR 7 20164E1H1H & 201646 H30H
b A G | R NATR | & 3R BAHA 4 S & LE 43
4 HIEEB (%) G4 (%)
BRI - - - -
MoViESE 620, 559. 67 6. 83| 620, 559. 67 15.43

o

KT W HKE IR

L B tamia e b5, DInER b BRESR 51045 5 IR TUE 2 "I USCICAIE & 22 A0

2. SN G S IR 55 3 TR A A5 ) e B D AR Sk e SR N IE S 35 B2
W TR AT 3215 2R 55 5

2230 3k 42

=



T T KR A RUIE SR BV & 2017 44 FEAR

6. 4. 7. 2 R}RET RN
6.4.7.2. 1 BREEHR

A ARt
A HA b 4 B AT B A 1]
T H 20174E1 H1H & 201746 | 20164E1 H 1 H = 2016
H30H Fe6H30H
AR AR T 4 N S A 7 B B 13,412, 941. 92 13, 281, 437. 75
Horbrs SCAHENIA IR 2 P 4897 2% 1,721, 026. 14 1, 745, 665. 74

VE: ARG A E AR 7 4 A F K B AR b AT — H R S P 1L 5% SRR, B H
FHEMA AR, %A HAFE AR AR =1 — H 354 % P51 X1, 5%/ 44K
6.4.7.2. 2 EIHER

Wfr: ARG

A AT B R
i H 201741 H1H £ 201746 | 201641 H1H & 2016
H30H #F£6 H30H

AR A R A NS AT AR B 2,235, 490. 33 2,213, 572. 98

T AR EATE N EARAT LR S ar SHEPAEE 0. 25% KT RITR, BH EitE
AR, AT HirEARXN: HIEE R =11—HIEL %= 13{E X0. 25%/ MF R

6. 4. 7. 3 H5XRBF AT HAT R ENL T S BHESR (B EW) 2 5%
E: o

6.4.7. 4 FRETTBEAREEHIEN

6.4.7.4. 1 REPAESEEANZHERREREFEESWIER

W e

6.4. 7. 4. 2 MERIKBESEHEAZ SN HALSKB T B XA TS HR
VR

6. 4. 7.5 HREET RE MRIT IR RBUR L= £ A BB

A NRMt
201741 H 1 Eiziﬂ 2017 46 A 30 AR LT IR
KELTT 24K q 201641 H1H % 201646 H30H
AR RB EEEPIISUPN HAR R %0 EEEPISTON

o240 3 42 51




T T KR A RUIE SR BV & 2017 44 FEAR

[ R AT A A

6, 900, 814. 92 400, 188. 47 351, 491, 180. 76 1,136, 878. 10
PR 2> ]

VB ASEGI AT I S R A EEAT R, AT RIS
6.4.7. 6 ZESFEAMBNS 5 RETTARHIESFHHML

E: oo
6. 4. 7. 7 FAhSRERZE 5 At B
o

6. 4. 8 FIE /- ELIEM
6. 4. 8. 1 FJVEH B IH

AL, NRMot
" NN s R N
F| M | INER| 94| B 10mEs e % AIHF]E 43 B Py
= 2% = =] [N 25 Ny Sofe 2 g A
ﬁ‘ EL‘LE; El VI B VI B b:’ %—Djﬁélﬁ ﬁﬁilm‘%ﬁ N N2 oo ‘I’—I—
R 8
2017-01-{2017-01[2017-01 8, 722, 163. 4| 20, 277, 398
1 0.20 28,999, 561. 86 -
18 -19 -18 1 .45
. 8, 722, 163. 4] 20, 277, 398
&1t - - 0. 20 . s 28,999, 561. 86 -

T ARG EFLE, ARSIy Feiat 2 BRAIBLE T, 5 AT kR
WL 20 B sh O3 G BT IS e B A NSRBI EFEN, BRAR 200550
NILEAR]; B RemBEA R AL S S st B w5, Tl BT S
mi e R 0 o e BRSOy BRI EAN REAR T E ;RS B Bl o 1, WA AT
Yot srid; ERFEARIEEDLAFAIIATIR T, ReRR0IEEEL IR, 2L ic
O AN T4 B2 4 SIS AR ) 50%. BN =ANH, Wl AN, . el
ENF A RIER, WHRE . MR Fb 7 Be BRI LK BE G i SERRIB AR I 0, AR i AL AN
FrE e ERLERIGEE &, RAW D ECHI AN 2017 4 1 A 18 HE M
(B 10 RS MEAIR KR 0.2 70) AR AR 73 .

6. 4. 9 IR A FE L& FFH FIREZ RIES

6. 4. 9. 1 BANGHT R /3 RIS T T HIARFFH KIRE ZRIES
s NRMoT

6.4.12. 1.1 ZRIEFHFZRT): K=

W | UESR | A3 | IV (TRIEZIR | A | R %i AR RN E e
L | 48 [AWH| H E gt nees ﬁ$m{j )&ﬁéﬁ Pt
2017 4F
AL 2017-0 23, 660. 2| 23, 660. 2
002879 WALR 06 A 05 WAl 18.02]  18.02 1,313 -
i 7-07 6 6
H
2017 4 2017-0 18, 389. 2[ 18, 389. 2
002882| 4 v k1|06 H 15 RGN 6. 20 6.20 2,966 = T -
. 7-17 0 0

603305 | I T} % | 2017 4 [2017-0 [ iA| 11.26] 11.26| 1,351(15,212.2/15,212.2 -
25 T dk 42 W




T T KR A RUIE SR BV & 2017 44 FEAR

£ 106 A 30| 7-10 6 6
=
. 2017
[Epuy o 2017-0 X
603331 I:OGHW 705 PGAE! 9.63 9.63 99909, 620. 37|9, 620. 37 -
=
2017
BARM * 2017-0 \
603617 ﬁ}(mH% 703 BB 8.93 8.93|  832|7,429. 76|17, 429. 76 -
=

6.4.9. 2 BIRFA NG HEBERNEZRKE
Swist. NRTIG
SR | IR EEE | ERE | R |(BEME] B = AR LEES

o | TR
G| biti H o ERA] B R | (B | B R (il E AT
30014 4:3£(2017-06| B R 2,700, | 31, 803, 5|45, 684, 0
N . 16.92] - - _
5 b} -28 | FFEA 000 49.73  00.00

T AFEGEE 2017 4 6 H 30 HubEReA DL P A 0 F SR IUAT RE 7 A KR T 452 I 452 ht
WSS, RSN AE T A AT I E R RG22 5 FrittE = R

6. 4. 9. 3 BIAR M IEE WA 5 FVE NI K55
6.4.9. 3. 1 447 R i 7R3 1E B W

¥ Tt
6. 4. 9. 3. 2 X 5 i 355 1k E

Too

6. 4. 10 &b T B X6 R &

6. 4.10. 1 KB HEBUIRM A L4
REL R AT RS, HAK TS KU A TS K AR T I SR B 4, & Tl s 4

e, ARG e TR OB RS LRSS, AL AEHFLE N
T s P 5 T 4 i T B S R XU T LA A RS« B RS B i A o A BE < B <
RN\ XU B LY T 2 A S ORs DA XRS5 1 AR BR E PRV 2 Y, (AR 2 e XU AT
f (A B B R AR - CASIE I RS A S AR DL RS ™ ) XUBS HC s H o

ASHE G 1A BN AT i S B AR RO e, AL T UK R S 2 0.
B, KESIEHIR A 2. WSRERZEE. PR B ARIAH 5Lk 5 5 11 AA) A 10 5 JRURG: A7 2 A
FRo AEGIEGEHRANEEFT S TR EHE R, 0oThle S B ZWBEE, #iX
L RSP SRS S AR B R R T B R R 2 ey, R AE A R HE a8 R
DRGSO A Al s b 5535 1 25 T XU, 7 BRI 513 T 22 ey M R R A A AT XU 7 B 0 5T,

26 01 3k 42 71



T T KR A RUIE SR BV & 2017 44 FEAR

VI 54 8 1) 6 56 BOS 1 R 28 L RGIEAT SRR A T S8R0 A, B SR K UL S B i
SR AR,

A HE G (1 G A HE )T e T 1 XU B0 0 R SR M M R AT T A
{GRUARE S ERN S =0 N 15 B N o s Y- A | AN N0 PR i i A T EAVY
B ORIBRE . T AGE S4BT (K00 B 2, AR AR 48 AR, S5 B e 7 T 2 T
FURHIEXE AR5 A AR RAR, B, L O ARt o PR 0 B AR 7 B A P
b T S 0 5P RS AT M B R RV A, IR Dol 4 XRG4 T 7K SZ 1 5 1
6. 4. 10. 2 5 A%

5 PR AR 2 & 18 5 5 AR P [ 52 5 0 TR AT A A AT, sl S S 2 RAT A
HILEL) LS BIAA B0, S B S B BRI 2R A XU -

A 10 R TR 5 5 WM A2 50 0 T I B AR AR BLHEAT T 7500 HOVPAG . ACHE G 0 4RAT 2K
TERCEA S S R AT P EARAT, 5T IR AR G (5 PR AN K. A E G 52 5 BT kAT 1)
A2 S AT EE S B AT B FEAE 2 5 58 5 T 58 BRI S SRR B, s 240 KR T B A
RN EARAT T8 [ M T 347 50 5 T 449508 52 5 6k T 0047 (25 P VP A D06 0 552 0 7 s A7 PR ) LA
AL 35 FEL XU

A HE G (G A ERSL T 5 FXU  FURCRE T B £ S PP R I R
NS R, {5 P GOTA5 LU S VRGO, SIS RIEGON M. W iR (5 AP
BB RAT NG E R 25 KRR s P XU, BB A3 7= i B A A RAE G A BO L5 ok
By K (R B AR 5 PR 72 A 0 PO SSVR G, S PR L5 TP S 4R 8 o B R 7 v (B
{51 B o AT SO LUAPSEEAT ), 303 43 AR AR 2 LA A3 B R
6. 4. 10. 3 AP HE XK

LA IR\ A A T 5 e LS D e S AP AR e e AL 80 P D — 7 TR T 2
BRI A N AT RS LRI 1 3 RE A R S e A0, 57— J TR 11 45 i o T AR 122 5 Tl A i
T K 2 T R 3 S DRI 58 e o A2 1 130 Hh LR 22 3 R i e LA B 0 1 25 L

I A 1 8 e O G A e e A A e ) VA [ 5 L 47 7
I BT AR R, (R R S BALG  BFT FIIGShT S  ARDCAL . A 2 4 0
NSRS A AT T ECAUBE 126 3, 2405 20 90 AL N T ol 1 b 80 7 2K, st R
T I B R A PR, 7 R AR I & R A3

B3R PRI VS IR, A% e A S o ) IR R D s Vsl
LR, PSR bR AT FESE A M TR ST, AL A P B P B . AL YRR 1] Py 28

2701 F 427



T T KR A RUIE SR BV & 2017 44 FEAR

BLRENI LR E4RIR . & TP ACLRE JI B IR T b A A9 DA R 7 e 52 BR 1) ) 15058 A A EL 1) 458 o
HEWBT A FARATHEZE T EARIE L &5 HER 10%, HARE G5 MAE &1 eF
N B HAt IR S IE R A — KA F AT BRI A I IZAE SR 1 10%. AFE BT KEIE
FAEUESR A S fir b7ii, HARINATEARAT IR FRNE T 345 5 DR Bk BAE v 70 £ 30 0 i 4 8 7 o
BN SZ R HIARE A EAERE AN, HoRER T I RE LS BT A& N AR L. BN, ARG iE
Ao ST 0 < 7 AR AN R B e SRR A PE R R, e R — AN 2 A T R
122 S e

ARSI G A B Al Rk R A 202052 B H B0 — A H A BASTE L, AT I8 [B] 3 477 4
A (I B B ) Jo e 2 H BANTEE,, BRI iR BRI AR ITELI & L) B e
6. 4. 10. 4 i RE

T 37 DU 2 16 2 < P R < i T 8 2 OB B R B < 2 PR T A i 3 25 SR AN s R IR 1) 22 30
TR A BB AL, ALFER RS« RSN A A7 s XU o

6. 4. 10. 4. 1 F|Z R K

AR R RS A2 Fi5 < it L PR 2 SO B <A R 32 T 7 P 3R AR Bl T e AR e Bl R RS o ) R UK
44 S €1 7 S W27 1 e S TR /A v (= = W v = e e v e R B W B3
e A A5F S U3 T8) 45 SRORR 38 11 37 01 25 FE I A IR0 AR OR B e A 2 i 1 XS

TG IR BRI B R RO BT AR SR AT G M BRI 5 . AR SRS
BN E JIORT A g W (0 R A U PR SR AT g%, R IR PR BB B A & W A5 T i B R
R REAT B

6. 4. 10. 4. 1. 1 FZ X B O

AL, NRMIT
AR
14D 1-5 54 B sy
2017 4 6 5 30 H FELAA 1F FELL AT &1t
e
AT R 6, 900, 814. 92 - — - 6, 900, 814. 92
21, 540, 499. 6
“EH AT 4 ; - - - 21, 540, 499. 67
17 HARIE 4 803, 556. 42 - - - 803, 556. 42
o 90, 081, 000. 0 1, 666, 889, 38
TG R P - - 1, 756, 970, 381. 38
0 1.38
. |20,000, 000. 0
SENIREE G b gt e 0 - - - 20, 000, 000. 00
INEL&IRSS - - -2, 878, 101. 03 2,878, 101. 03

28 T 3k 42

=



T T KR A RUIE SR BV & 2017 44 FEAR

INEediieil - - - - -
A E R 14, 659. 06 - - 47,356.78 62, 015. 84
L SCE 5797 K = - -14, 558, 799. 28 4,558, 799. 28
LAt B - - = - -
o 139, 340, 530. 1,674, 373, 63
AR eay - . 1,813, 714, 168. 54
07 8. 47
Uik
A TG [k = - -1, 484, 542. 93 1,484, 542. 93
INZRR=SL PN L] = — -2, 164, 815. 48 2, 164, 815. 48
INENER = - - - 360, 802. 59 360, 802. 59
AR 27 B - - - 684, 769. 35 684, 769. 35
Sz HH [B] g 4 i 7% 7= K - - - - -
oA B B iR 45 2 - - - - -
AT A 5y 5 = - -4, 111, 452. 78 4,111, 452. 78
A ) - — - - -
A ) - - = - -
oA A7 £ - - - 232,108. 17 232, 108. 17
et - - -9, 038, 491. 30 9, 038, 491. 30
) 2R U B S 139, 340, 530. - |1 665, 335, 14 1,804, 675, 677. 24
07 7.17
R . .
2016 4% 12 A 31 A 1 AN =5 %2 5Lk TR At
0
HRAT 173K 198, 822, 552'1 - - - 138,822, 552. 31
el R 4,228, 574. 65 - - - 4,228, 574. 65
7t PR IE 4 829, 502. 45 - - - 829, 502. 45
< o VAR 90,3539, 000.0 - 197, 505. 001’644’ 098, 61 1,735, 135, 124. 67
0 9.67
IS eRIRSS - - -1, 200, 648. 52 1, 200, 648. 52
A FR ) K 8, 646. 99 - - 799, 451. 02 808, 098. 01
LAt B - - = - -
s 234, 228, 276. 1, 646, 598, 71
et - 197, 505. 00 1, 881, 024, 500. 61
40 9.21
Uik
AT UE 715 S - - -5, 240, 722. 12 5,240, 722. 12
7 A< B[] 35k = - - 960, 045. 90 960, 045. 90
INZRR=SL PN L] - - -2, 398, 494. 24 2, 398, 494. 24
AT R o - - - 399, 749. 04 399, 749. 04
A2 5 i = - -2, 790, 347. 10 2,790, 347. 10
A A7 5 - - - 293, 980. 35 293, 980. 35
ff it - - |12, 083, 338.7 12,083, 338. 75
FIRBBUREEGR I (234, 228, 276. -| 197, 505. 00]1, 634, 515, 38 1, 868, 941, 161. 86,

22901 3 42 71




T T KR A RUIE SR BV & 2017 44 FEAR

| 10 | o |
VE AR N AT GV R A A SO, 4R A 0 R SR SR H
HT UK.

6. 4. 10. 4. 1. 2 R ZR KU FIURAE 47

HE: T 2017 4F 6 30 HACHES R 5 5 MR LV A SO (5 2 6 B (LR LA
4.99%(2016 47 12 3 31 H: 4.84%), [HILTTIARIR (AL 0 T AL S B0 KR

6. 4. 10. 4. 2 HAh Mk XK

At A A% XSG i 3 < T 45 < R P O A BOR SR B <t 8 BT ok i 3 R R AT 3 A
AT Ik DR R AR B T A AL e B R KRS, o A < B BT T UESR A & P b iy AR AT 8] [R] b 1 37
A2 Gy IR AN, T T e P JE A A XU SRR T B AMIE SR R AT 24K B 5 22 B 5 D0 U R R 0 1
SO, AT RESRIR THIE SR 117 9 BEAR BB RS T

AN A JE < B NAE R AV BRI SR A S o R e, S R AR B 15 DL AR R AT
AU IS AT IR O, O B B R B MR R s 3 B ANIE SR K 5E 1R 0 # K e B o)
T, EFERT A e A 2V AR TR A A AT R . AT R TN E W4 5 W S oW
BT, X BB B E L SR A G R AT B 1L, SR ES RO AT A R T I ks KU

AN il I B TR A A B WU PR AR R RS . AR G B2 & b BT (R T i) 1
BB L] 60%-95%. BEAh, AL BN O XA & FrHEA IR RS et iz, e
B 2 Rl A S AT RS FE B, 3% VaR (Value  at  Risk) FRBRZERINRAIE 4 1 I 1)
VERTEAN M IRURS: % T 5 Bt St RS B AT R B A 4

6. 4. 10. 4. 2. 1 FAhpM#E XU O

=

SR ARt

AR FAERER
201746 A 30 H 20164E12H31H
ity Bk B A EE 5 B A

~RHE s ~RME EEBi (%)

it H

A2 o V< R BE 7

5 g 1, 666, 889, 381. 38 92. 37| 1,644, 598, 619. 67 88. 00
TR I DT

A2 o V< Rl BE 7
— e

52 oy M e Rl ot 7
—fZF Bt

2 S e
— G R

O30 T 3k 42

=



T T KR A RUIE SR BV & 2017 44 FEAR

AP G

— BUIE 5T

Heit - - - -
it 1, 666, 889, 381. 38 92. 37| 1, 644, 598, 619. 67 88. 00

6. 4. 10. 4. 2. 2 FAY#E XU B BURMED-HT

BB | BRYER 300 $R B LA Hott i 37 28 B R B A 22

X B AR H 2R e B HE I
g (A NRMII0)

FRRBARIES | Ak (2017486 H 30 H) | F4EEER (2016 4 12 A

31 H O
1. VP 300 880 Tt 5% W4 10, 447 WhnZ 7, 006
AT
2. PR 300 TR F% 5% 210, 447 /b %) 70, 06

6. 4. 11 5 B TEMMN 741 & 7R 78 220 9 B AR T IR
MR B . ERBLSSE R T 2016 4 12 A 21 HAUE I BL[2016]140 5 (5T B #f e/l s

H T R OB A IR S5 S AE BUBCR BB ) BORIE (1) xRl i R 309 18] (55 210 30) B o AR Ok
AWt (B IR H oA Bl AR U B 1A <] A WA el A # B U as) » ANIESCHI(E AR s (2) NBEN TN TR &
BB BRI WA 2 R B P B i R A 221, AR TRt L, Q) BE M misEd g T
RARIEE B NBAT Ay, LB A BN E RN . EIRECR E 2016 4E 5 H 1 HiEHAT.
BN, ARG FXASS SR T 2017 45 1 H 6 AR [2017]2 5 (OCTBE ™ mIgE
BB A ¢ 1 R Hh 7838 50 K 2017 48 6 F 30 HAAR A4 E (2017156 5 (56T B4/ g (e Bt
ORI RR B RUE, A B G B R A R R A R E BN BT, D&
i it B 7%, FEIE SRHIAE RN AR . X BTE 7 RAE 2018 4F 1 1 HATis g A4
A E R RAAT N, RERINVERLR, AN, COOVIERR, CHBEMTEE ™M E A
LU H A3 BB A S AN B A0 R o b TR AT B SRS A e <k 28 A U 55 Ik e Atk e it I Ak ) A 55
RONZE R TCHE M .

§7 BRAEHE

7. 1 PRESF A G HL
SHURAL: AT

FFe i H & RS ST )
1| BT 1, 666, 889, 381. 38 91. 90
Hrp: IS 1, 666, 889, 381. 38 91. 90

2 | BEDEW R 90, 081, 000. 00 4.97
Hrpe figr 90, 081, 000. 00 4.97

23101 F 427




T T KR A RUIE SR BV & 2017 44 FEAR

B SRR

BRI BT

B RMIT AR i R

KNIRE Rl 5

20, 000, 000. 00

b KRB RN IR &
F

i % -

HATAE R S i

28,441, 314. 59

1.57

Hofh #5758 7

8, 302, 472. 57

0. 46

it

1,813, 714, 168. 54

100. 00

7.2 MEBREBATI A RAOBRER R A S

7.2. 1 REPREAT WD KRB BREZRRAE

A

eS|

~fHE O

HEE TR E ] (%)

A

K R G il

R

69, 432, 000. 00

3.85

il

1,242, 041, 879. 41

68. 82

OO |

A N8 N S W& N SV 1|
BRI,

18, 936, 000. 00

1. 05

I

LR AN

AZilis . A EAIREOLY

ERrEIEZV 4

—|lzlo|o|o

F R AR BAEAE S EOR AR
55k

127, 629, 561. 17

B4

208, 849, 940. 80,

Bl

AT AR 55 i 55l

BEARTFEAEA R S5

KA IRIE R LB LY

JE B SS  AEFRA A R 25

#HE

TPA RS TAE

A R E R Rl

| "o |lm|Io|I2l=2C0= |

Zie

it

1, 666, 889, 381. 38

7. 2.2 MEMREAT A REOBBOER R RER RS

T ARGAWREWIAR T A BRI R
7. 3 FRAE A SOHHE o7 2 B 719 4E L5 R/ IV HE P B JB SR 50 3E A

R
j7ig

7.3. 1 BRI OE 5 E S +E LB/ F TR IR B R A 4

o327 3k 42

=

SRERAL: ARFT




T T KR A RUIE SR BV & 2017 44 FEAR

e | mEmam | REan | %R D (A Go ‘E%@ﬁ(z {f’ﬁtm
1 000063 PLIE T 6, 500, 001|154, 310, 023. 74 8. 55
2 300323 e 9, 000, 067|124, 920, 929. 96 6.92
3 600036 AT 5,000, 021|119, 550, 502. 11 6. 62
4 601318 Hp [ P22 1, 800, 029| 89, 299, 438. 69 4.95
5 002384 RIKEE 3,599, 938| 88, 918, 468. 60 4.93
6 603355 KL HLS, 1, 200, 000| 70, 524, 000. 00 3.91
7 600547 AR 4 2, 400, 000| 69, 432, 000. 00 3.85
8 300202 R 4,000, 055| 66, 080, 908. 60 3. 66
9 600409 =KL 6, 300, 000| 63, 441, 000. 00 3.52
10 002491 SN S 4,200, 081| 56, 449, 088. 64 3.13
11 002138 2% H v 2,999, 965| 55, 739, 349. 70 3.09
12 300418 B4 2, 400, 077| 54, 889, 760. 99 3.04
13 000070 FeRAERE 4, 500, 028 52, 875, 329. 00 2.93
14 300078 JNeN] =y 4, 800, 000| 51, 504, 000. 00 2.85
15 002690 EWOLH 2, 400, 095 46, 033, 822. 10 2.55
16 300161 Herb s 2, 400, 000| 45, 792, 000. 00 2.54
17 300033 ke 735, 011| 45, 725, 034. 31 2.53
18 300145 W E 2, 700, 000| 45, 684, 000. 00 2.53
19 000821 HLEAL 3, 300, 000| 43, 791, 000. 00 2.43
20 000786 JeEr 2,399, 996| 38, 015, 936. 64 2.11
21 300408 =R 1, 800, 000| 37, 782, 000. 00 2.09
22 002179 G 1,199, 948| 37, 426, 378. 12 2.07
23 000050 HRE A 1,799, 894| 37, 023, 819. 58 2.05
24 002185 HRFHE 5,000, 008 36, 200, 057. 92 2.01
25 002792 IR 999, 902| 34, 626, 606. 26 1.92
26 002383 & A 1, 800, 000| 28, 206, 000. 00 1.56
27 300302 [F)H RHE 1,499, 987| 27,014, 765. 87 1.50
28 002436 MARBHEL 4,200, 025| 26, 460, 157. 50 1. 47
29 600719 KIEHH 2, 400, 000 18, 936, 000. 00 1.05
30 603801 E IR 1, 406 47, 522. 80 0. 00
31 300666 LT 2,276 43, 448. 84 0. 00
32 002879 KAk 1,313 23, 660. 26 0. 00
33 002881 EMR e 989 22, 608. 54 0. 00
34 603938 = 1, 246 20, 932. 80 0. 00
35 002882 &N 2, 966 18, 389. 20 0. 00
36 603305 JETF A 1,351 15,212. 26 0. 00
37 300669 T R 841 14, 650. 22 0. 00
38 603286 H % s 1 890 13, 528. 00 0. 00
39 603331 HIAFE L 999 9, 620. 37 0. 00
40 603617 HARB A 832 7,429.76 0. 00

33701 F 427




T T KR A RUIE SR BV & 2017 44 FEAR

7.4 HEHABRER A G ERZS)

7.4.1 R TN SHE HPHIE S B FE 2%E0HT 20 44 HIBE B H A

s NRMo

e Ji B AR SRR | AR SE NG| o )3 4 B P A L (%)
1 300323 e 141, 309, 921. 11 7.56
2 000063 O TH 127, 380, 913. 26 6. 82
3 600036 AT ARAT 111, 003, 004. 43 5.94
4 000070 FERAE R 91, 535, 122. 61 4.90
5 601318 Hh [ 22 86, 036, 209. 94 4. 60
6 002384 RIKS 85, 283, 488. 89 4.56
7 000401 HARIKTE 80, 537, 845. 63 4.31
8 603355 KT HS, 73, 470, 115. 92 3.93
9 600409 — RN 72, 067, 581. 81 3.86
10 300078 JNE] ey 67,471, 030. 93 3.61
11 300115 KB 65, 906, 456. 28 3.53
12 002491 JE 5 R 62, 951, 825. 50 3.37
13 300418 B % 53, 964, 499. 84 2. 89
14 002138 2% F 53, 713, 048. 40 2. 87
15 002690 FEW G 53, 500, 859. 49 2. 86
16 601166 PV ERAT 50, 428, 412. 96 2. 70
17 000823 AR LT 45,141, 084. 93 2.42
18 000821 AL 44,727, 516. 02 2.39
19 300308 ke £ 42, 428, 054. 18 2.27
20 002042 2y 37, 724, 592. 62 2.02
21 002179 G 37,411, 624. 77 2. 00

A

e SEANGHE iy EEIREN B, B,

GG B AT RE AT B

P
~

WG (RAZ N R LA HE) 3151, AHIEMREL 5 P
7.4.2 RFEHSHE VIR ST ME 2%E0ET 20 4 KRR R E A4

&

EHEAr: NRM
F5 | REAE | REAK A RS2 &R o BB 4 B PR AHE ] (%)

1 600266 Jb 5k 177, 895, 060. 84 9.52
2 601166 PVARLT 110, 301, 991. 28 5. 90
3 600682 R T 84, 250, 681. 76 4.51
4 000401 HARKIE 80, 584, 389. 12 4.31
5 000063 H R 72,122, 792. 74 3. 86
6 000059 Ry 71, 046, 392. 61 3. 80
7 000070 FERAGEE 67, 995, 058. 63 3. 64
8 300115 KRG E 65, 138, 962. 69 3.49
9 600797 N 61, 503, 360. 59 3.29
10 000998 R =kt 59, 125, 208. 89 3.16
11 000662 REmE 57,907, 397. 33 3.10

3401 F 427




T T KR A RUIE SR BV & 2017 44 FEAR

12 601801 e BT A% 1 57, 343, 623. 77 3.07
13 600079 N4 52, 534, 232. 21 2.81
14 002117 KU A 50, 301, 683. 84 2. 69
15 002142 TIRAT 49, 998, 524. 86 2.68
16 601939 HRARAT 48, 881, 658. 08 2.62
17 000823 i T 47,053, 693. 64 2.52
18 300408 IR 46, 377, 895. 99 2.48
19 300308 Rl S 44,726, 570. 25 2.39
20 002019 eI 2 41, 164, 726. 29 2.20
21 600547 R ¥ 4 39, 656, 350. 47 2.12
22 300323 BRI 39, 626, 472. 99 2.12
23 000687 BRI 39, 402, 417. 93 2. 11
24 601009 A S ERAT 38,021, 734. 51 2.03

e SEHARE g L ENSE . . BEAUIE. RAT N BIE RAT RO RS, SEH
SRR A A (RS B TR LR AE B i) A, AN EMIRAL G T .

7. 4.3 TNBEEHI A BB S B R TN 5 )

A NRMIT

TR A A B

2,124, 819, 229. 02

SEHRERN (R3S B

2,139, 520, 887. 45

TE: SRR S I BRI S A il (A i aie USRS #3151, A58
REZ TP o

7.5 IR BT A R R F TR A

Fe e 75 A E B T E R (%)
1 EEEe -

2 AT AR - -
3 SRR 90, 081, 000. 00 4. 99
Hrp: BUEME SR 90, 081, 000. 00 4. 99
4 k575 - -
5 i A o % 5 - _
6 TR - -
7 CE QIR 7)) - -
8 G - -
9 HAth - -
At 90, 081, 000. 00 4. 99

7.6 HIRIEA RUHE HEETR = HE B X /DNEEF R BB fr R R A
G NRmoo
| R | geeam | wE on | asee |00
1 140225 14 [®FF 25 300, 000 | 30, 057, 000. 00 1. 67
2 140220 14 HFF 20 300, 000 | 30, 039, 000. 00 1. 66
120234 12 [EIF 34 300, 000 | 29, 985, 000. 00 1. 66

35701 Fk 4271




FE T R IR A RIS 4 2017 4 P4 FEAR

7. T IRAZ A FOHHE o 2 8 371945 LU R/ HE PR O BT+ 48 37 SR IE SR 3 3% A 4

T ARHE ARG ARSI A 5™ SRR

7.8 IR A RYHE S EEF - AHE AR/ EF R L4 R R R EAA
T AREAREHRRFA TSR,

7.9 JIRAZ A SOYME o 2 S 3R 758 L R/ HE PP O I A48 BUIE B 3 B 4
TE: AR SAMR WA RFFABGE.

7.10 MEPRAE S BB R BRI 5 F LA

TE: ARG AR WA AR BB AR I BT

7. 11 WG PR A RSB H 0 B GO 532 5 15 0L v B

VE: ARG AR A R BB [ i B2

7.12 EAGREE

7.12. 1 AEESBR R R+ BIESF K RAT BRI R ENRE DU AL TR OLE) 3B
ARSI BB IR+ AT A RAT AR AT I A TSR A, AR R G ) H AT
—HENRZBIATHEST. ATTER.
7.12. 2 EEHBRIET 42 B AR 5 TR R R P21 B B P AR VO ) i B
A I AR AT A4 IR R 3 G 5 TR R E 0 28 R ISR

7.12. 3 BRI A& TR 74 AR

B N
e R Xl
1| fFHARIUES: 803, 556. 42
2 | BGIESRIE R K 4,558, 799. 28
3| BRI -
4 | RIYSCRLE 2,878, 101. 03
5 | BICHIE K 62, 015. 84
6 | HABRIBGK -
7| YA -
8 | HAth -
9 | At 8,302, 472. 57

7.12. 4 FIRFFA AL TR BOH K AR S5 B 20
TE: RIS AR WA RS A5 B n] 56 577

7.12. 5 B EE R AL SIE SZ R AB L ) U B
7.12.5.1 BAKATT 48 BB oh A e i 2 FRAB L A U6 B

T ARG AR IR AT+ 4 B A AR A SZ BRSO o

236 71 3k 42 11



T T KR A RUIE SR BV & 2017 44 FEAR

§8 HEMBFAEANGER
8. 1 IRBEEMBFA N BRFFHE NG

Gt 4

A NG
AP | PR LA B TABBHE
) & e A R o B )
B %) (%)
53,249.00 | 26,335.85 | 1,371, 498. 34 0.10 | 1, 400, 985, 980. 75 99. 90
8.2 iRk ki EEMTRFEA
Fe FrE NAHR RAEME () b BT %
1 R4 3, 188, 918. 00 4. 88
2 IS L2 1, 371, 000. 00 2. 10
3 VAR 1, 250, 000. 00 1.91
4 it 4 1, 180, 179. 00 1.81
5 IEA 1, 083, 299. 00 1. 66
6 i 782, 037. 00 1. 20
7 3% 527, 175. 00 0. 81
8 CHSES 498, 763. 00 0.76
9 MmFE R 480, 000. 00 0.74
10 N 471, 724. 00 0.72
8.3 IREEEFHEAKMMNILNRFEARESHIFER
T H FEmESE (D bR S (%)
HEEEANIA M 777 AL 4 1, 711, 439. 00 0. 1220
8. 4 HIAREEEFHEAMMIN RFEEFBAEEHHEEXEFIENR
TiH FAEESMISENSEXE i)
KRAF RREPNR . FEE R T TEH 5100
4 5T NFEAE AT 4
AF G E R PFA AT EE 4 507100
§9 FBAEEMHZZS)
AL

HEEFAME (200647 H 13 H) HEHHS%

1,276, 869, 477. 13

A it S IR < 4 B

1,452, 706, 484. 67

AT 5 I3 < L R A

55, 348, 870. 67

Pl AR T I i TR ] 473 5

105, 697, 876. 25

At S AR AR B (B> EL <=7 318D

A A S AR e < 47 B

1,402, 357, 479. 09

37T O3k 42

=




T T KR A RUIE SR BV & 2017 44 FEAR

§ 10 EXFEHE R
10. 1 EE&HERFH ARSI

T I TE B I B A AN K&

10. 2 HEEHAN . EEFHEANENEESTER I THERATERS)

BT RESEHARAR S CREFSE XSWE T 2017 4 1 H 23 HedGEE 1T (AF%
TEAEARRESZE ., BRKMM 50T NFIERD, ZRAKE R fm,  TAF R0 R A
HAE A 7] Bl 2 PRHR S

ARG, EeIE NE 1T eILE AT KA R NFEAZD),

10. SWRESEHAN, EEM™. ESHEWFHIFR
FARE I, Tl FEGE TS G B FTELAS HORIA.

10. 4 FEERBRME IR
AN T YA I e P 58 SRS R AR

10. 5 AR ESHITE T HSTHTES B
AR J P A SR S e T 5 T

10.6 BEA. FEALREREEBEN R ZBESRLTIEFHRL
AIREWIN, FESEEA, EEIEE ANFE LS L m R A AR I

BRAL .

10. 7 ZEHAES A B 5 2 Iuh A RER

10. 7. 1 B RS A R R 5y B ITRHT B R BB R & 3BT
SHRAL: AR

AL 5 N SAT %55 7 B4R 4
5 o7 2 AR .
BELH | BT o e e e
o N AE G N 14 pS=aiil=q !l
= R L 1)
(%)
%)
R RGESR 1 1, 501, 086, 604. 20 35.23 1, 367,936.52 35.23 -
SR 1 787, 408, 386. 99 18. 48 717, 566. 32| 18.48 -
AR 1 651, 839, 586. 01 15. 30, 594, 022. 32|  15.30 -

3871 dk 42 11




T T KR A RUIE SR BV & 2017 44 FEAR

JIAIES 1 447, 815, 429. 50 10. 51 408, 088. 56/ 10.51 -
R EREEs 2 195, 844, 181. 71 4. 60 178,467.26)  4.60 -
R RAUETF 1 190, 517, 440. 83 4. 47 173,619.54) 4.47 -
AR [ r 1 169, 537, 191. 51 3.98 154,499. 15 3.98 -
HEIES 2 160, 341, 168. 72 3.76 146,119.48  3.76 -
J7RAES: 2 86, 170, 648. 13 2. 02 78,523.98  2.02 -
PhEBIESR 1 69, 998, 861. 88 1. 64 63,789.71 1.64 -
R 2 - : . 4 -
RAEIES 1 - - - - -

HARE |1 - - - 41 -

FAGES |1 - - - 4 -

bl |1 : : - 1 -

Ml |1 - - - 1 -

HLNIE SR 1 - = = - -
KidEiEgs 1 - 7 n - -
SESEE 1 - - - - -
R IES: 1 - - - - -
KIESE 1 - - - i
HhEUIE SR 1 - - - - -
EREA 1 - - - - -

EfEES |1 - - - 1 -

KNGS |1 - - - 4 -

POMES |1 - - - 1 -

Ve RS ICHEBARERIRE T ARYE A BRI 2 OCT se i US04 58 5 i A bl B A 5K v
RGBT GERFEET[2007]148 %) KA RHGE, AFGE 7 HUESR A 7 % HI5Z 5 AL )
PEPERRAE IR -

A HEFERRAE

(a) A REVZEAT AIE, WS RBURZEAR L R AT+

(b) 24 ) B BRI TURE S, B it . AT 2 iR 0 R R B L BRI« AT MR R T
39T L 421



T T KR A RUIE SR BV & 2017 44 FEAR

e lal AN Ml A 11 TR i s

(c) 2~ 7] A BB E BRIV, B AL 2k 1R AT I DR 2K

(d) LT T2 (015 B N 4%, BE AN it v A A5 8 BRI 55

B: JEFMAE IR I SR R R ST B DU LS AT AL VR R, JFIRAE VR EL A SR
eI

(a) M BN, T ZEXHES: A& RS RS 2 HE B A s it DU 5%
B G T TR T A DR 5

(b) B AU A B 2 BGRFRIE TR A W] TR AL TR 5 R A VESE,  BBTE B0 T HEf

() BEIRSR LA BNk S AR E B AR IR A Fl SR AL BT IR A I Rk, S DU B A B TR 22
EASER . RTINS TS L 4.

10. 7. 2 M HIESS A 73 5 Bt T HAIESF SR KoL
SHRA: AR
A5 157 WA 5 BUIESE 5 HEZH

ZEES S w w

s i 2 £ i AL SE=E e
Bz 1 I 7l I % &

B BOE A | B | SRV | S| AT S
Bl (%) LB ) I L5 () HIEEHT (%)
KIRIES - - . - - i - i
SN . . . . . 1 i
KIBIEF - s . - 7 ] 7 7
Ak - - - - - . - .
FALiES: - - . - - i i i
ST - - s - . . - -
FRMAIEF - - . - - i i i
J7RAESR - -| 245,000, 000. 00 2. 65 - - - -
I IESS - . . - i i i i
[ {5 %5 - - . - - i - i
ERNES - - - - - - - -
RIS - - - - - . . -
RIS - . . - i i i i
RAIESR - - - . - - - _
CIAPR - - - _ - _ _ _
RWAEZE | 197, 554. 64 3.69 - - - - - _
JI RIS -

FEam | N o e
M| A R AZ G

2, 968, 000, 000. 00 32.13 - - - -

40 51 3£ 42 1



T T KR A RUIE SR BV & 2017 44 FEAR

PO ERIE S - - - - - - -
MlbiiE S - - - - - - -
SRS - . . - . . s
YKIEFF |5, 151, 766. 41 96. 31| 2, 209, 000, 000. 00 23.91 - - -
FRRIES - - - - - - -
rRHIES - - - - - - -
s . - 616, 000, 000. 00 6. 67 - - -
Sk - - - - - - -
AR [E B _ -1 3, 200, 000, 000. 00 34. 64 - - -
IS - - - - - - -
10. 8 HAh B R4
Fs NI Py ek, 4 Wit e R H
. MRS RTIE T RSN E R E M | P EIEH#R . B 0017-1-11
BN R I A ok 55 A 5 W IEFRR R
o . HEESFHR . L
2 A KR A BRI R S A 2017-1-1
7 E KR WEF% AR AR/ SR EI 017 3
3 MG RTINS R S NIR e A e | PEIEH#HR . Lig 0017-1-18
WA I AR ML 55 A WEZRR . IEZRIR
BTG R T TR &S NS EET FIERE " ,
4 175 4 F I K e B e A5 % T L B R AR B B IV %!ﬁ%ﬁ\iﬁ 2017-2-23
ot WEHHR S IEZFIHR
- B SR TIE R me g E v | FENESR#HR. L 0017-3-15
WK S AR Il 45 B A 15 WFER . IEZREHR
6 M EERTETN SRS NP ETEBRITA | PEIESR R L 001745
N FARAT 2 4 H W 2 AR TS B I A 5 WK . UEZRI R
. B ESRTE TSRS THe KES | PEIEHHR. L 9017—4-10
FNARES LA S T AR Sk 55 R A 55 W . UEZRIR
. KT A T B R A R R AN B VAR s | R ENE SRR, B 0017-4-90
EA WK . UEZRI R
MRS TIE N0 eSS IS mRIT FHLER " .
0 | AFIE G R R F e iz | L0y 0
ot R IEB R
10 MRS EHARAFRXRTIHEE T ek | PEUEFHR. L 9017-6-12
% FR I 0 PR A1 ) s WEZRR . UEZRIR

oAl T 3R 42

=




T T KR A RUIE SR BV & 2017 44 FEAR

§11 #EXHEZR

11. 1 £ECHES
1y H EIE W 2 3 ST T 5 i KR B IR S P R B 4 SO A

2« BT R KR A RIE R R R GRS E .

3. M IR A RUIE SR SR B A N

A I 2 e Ve T R T i < B IR A B S0
5. R A ARG E P LR R A T T

< 4

11. 2 FER0Hs i
PRI A FH X A AT AR A — BN 5 5B 55 KJE 31-33 2.
11. 3 & AFR

M%G: http://www. nffund. com

=

42 T 3L 42



	§1 重要提示及目录
	1.1 重要提示
	1.2 目录

	§2 基金简介
	2.1 基金基本情况
	2.2 基金产品说明
	2.3 基金管理人和基金托管人
	2.4 信息披露方式
	2.5 其他相关资料

	§3 主要财务指标和基金净值表现
	3.1 主要会计数据和财务指标
	3.2 基金净值表现

	§4 管理人报告
	4.1 基金管理人及基金经理情况
	4.2 管理人对报告期内本基金运作遵规守信情况的说明
	4.3 管理人对报告期内公平交易情况的专项说明
	4.4 管理人对报告期内基金的投资策略和业绩表现的说明
	4.5 管理人对宏观经济、证券市场及行业走势的简要展望
	4.6 管理人对报告期内基金估值程序等事项的说明
	4.7 管理人对报告期内基金利润分配情况的说明
	4.8 报告期内管理人对本基金持有人数或基金资产净值预警情形的说明

	§5 托管人报告
	5.1 报告期内本基金托管人遵规守信情况声明
	5.2 托管人对报告期内本基金投资运作遵规守信、净值计算、利润分配等情况的说明
	5.3 托管人对本半年度报告中财务信息等内容的真实、准确和完整发表意见

	§6 半年度财务会计报告（未经审计）
	6.1 资产负债表
	6.2 利润表
	6.3 所有者权益（基金净值）变动表
	6.4 报表附注

	§7 投资组合报告
	7.1 期末基金资产组合情况
	7.2 报告期末按行业分类的股票投资组合
	7.3 期末按公允价值占基金资产净值比例大小排序的股票投资明细
	7.4 报告期内股票投资组合的重大变动
	7.5 期末按债券品种分类的债券投资组合
	7.6 期末按公允价值占基金资产净值比例大小排序的前五吊债券投资明细
	7.7 期末按公允价值占基金资产净值比例大小排序的前十吊资产支持证券投资明细
	7.8 期末按公允价值占基金资产净值比例大小排序的前五吊贵金属投资明细
	7.9 期末按公允价值占基金资产净值比例大小排序的前五吊权证投资明细
	7.10 报告期末本基金投资的股指期货交易情况说明
	7.11 报告期末本基金投资的国债期货交易情况说明
	7.12 投资组合报告附注

	§8 基金份额持有人信息
	8.1 期末基金份额持有人户数及持有人结构
	8.2 期末上市基金前十吊持有人
	8.3 期末基金管理人的从业人员持有本基金的情况
	8.4 期末基金管理人的从业人员持有本开放式基金份额总量区间的情况

	§9 开放式基金份额变动
	§10 重大事件揭示
	10.1 基金份额持有人大会决议
	10.2 基金管理人、基金托管人的专门基金托管部门的重大人事变动
	10.3 涉及基金管理人、基金财产、基金托管业务的诉讼
	10.4 基金投资策略的改变
	10.5 为基金进行审计的会计师事务所情况
	10.6 管理人、托管人及其高级管理人员受稽查或处罚等情况
	10.7 基金租用证券公司交易单元的有关情况
	10.8 其他重大事件

	§11 备查文件目录
	11.1 备查文件目录
	11.2 存放地点
	11.3 查阅方式




