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8 2 (S E 5 Y 1

R B
A
Rt (E

AR TH {5 (L

e 57 B B A PR

Hh AR G 2 (B A R 2

H AR AL Zr AN BUE A R A
R B A RA A

H s k27 (L3R A R AL A F
{5 RE Z5 B4 A BR A W

7 8 BRE RS 5 D A R A

2017

6H30H
(REEST)

20164F
12H31H

(8 )

10,787,650 10,622,420
381,481 357,143
10,406,169 10,265,277
(59,477) 165,230
(8,886) 24,338
10,728,173 10,787,650
372,595 381,481
10,355,578 10,406,169

2017 20164F
6H30H 12H31H
(RAEEE) ()
7,418,587 7,418,587
2,171,753 2,222.344
434,695 434,695
193,826 193,826
88,675 88,675
43,500 43,500
4,542 4,542
10,355,578 10,406,169
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17 THERAEREFEE

201756 A30H
(REHET) EFHEE R = 3 {55 F A
RE
20164£12 A31H
(K8 5T) 128,010 1,241,171 1,320,600 295,168 2,261,433 5,246,382
7% 30 8 6 5,919 21,001 — — 26,926
A D (254) (725) - (2) - (981)
SR R AT H 293 (13,580) (27,806) (6,866) — (47,959)
20176 H30 H
(R &5 128,055 1,232,785 1,313,795 288,300 2,261,433 5,224,368
Rty
20164E12 A31H
(R =) 98,979 798,557 438,422 — 90,661 1,426,619
RN D) ] 67 99,410 74,948 — 29,339 203,764
A3 > (24) (229) — — — (253)
SR R A R (189) (9,805) (10,479) — — (20,473)
20176 H30 H
(k&5 98,833 887,933 502,891 — 120,000 1,609,657
WEERE
20164E12 31 H
(£EH5T) — 184 — — — 184
A 1 1 — — — — — —
A3 > — (184) — — — (184)
AR R T R — — — — — —
20176 H30 H
(RE&HEF — — — — — —
FE
20174E6 H30H
(R £ 51) 29,222 344,852 810,904 288,300 2,141,433 3,614,711

2016412 H31 A
(% 29,031 442,430 882,178 295,168 2,170,772 3,819,579
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2016512831 H

(&) REENE BY EFHERE =+ b 55 FA
RE
20154E12 H31 H 123,957 1,103,489 1,224,319 275,976 2,251,043 4,978,784
7 #7188 3218 102,042 21,502 387 10,390 137,539
A D (2,028) (3,430) — — — (5,458)
AN R AT R 2,863 39,070 74,779 18,805 — 135,517
2016412 H31H 128,010 1,241,171 1,320,600 295,168 2,261,433 5,246,382
e ¥
20154£12 H31H 97,496 587,467 277,898 — 30,510 993,371
% 31 186 Ay 353 190,980 137,147 — 60,151 388,631
P (14) (2,974) — — — (2,988)
S S R AT S 2 A 1,144 23,084 23,377 — — 47,605
2016412 H31H 98,979 798,557 438,422 — 90,661 1,426,619
B EE
2015412 H31H — — — — — —
2 9 1 — 184 — — — 184
P R — — — — - -
AW R AT S 2 — — — — — —
2016412 H31H — 184 — — — 184
FE
2016412 H31H 29,031 442 430 882,178 295,168 2,170,772 3,819,579
20154E12 H31 H 26,461 516,022 946,421 275,976 2,220,533 3,985,413

AnmMEnBEEREERARAA(UTHE ARG REaEARARANEE TAF > KEH
B B0 455 7 5 05 TS RE B bt b G S B A Y R AR AR B S BT N > 20144 1 T BEAR IR — E -
T HE o 20154F8 7 BUAS T B A L ) HE A o o R AR 1 SR AT I RE I € R B K IR AL R
4B A A 3 ) 25 B A R 6% 0 R AT R AT AR - [ I b o BUE A R F R LA AR AR -
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18 AHEESRMEE

HFEE
20174 20164
6830H 12A31H
(KREEST) (K& 7F =)
PIA R EEF R
HE 25 B 1,057,676 751,961
HAt() 15,865,057 19,812,742
[N =
HE 25 & 12,952,751 12,600,238
29,875,484 33,164,941
W WA A 602,602 609,613
&t 29,272,882 32,555,328
BENH
i) 16,922,734 20,564,703
FE b 12,350,148 11,990,625
29,272,882 32,555,328
R
20174 20164F
6830H 12A31H
(RELEET) (L&)
LA RMEER & ¢
EHEE 21,170,081 21,685,514
25 B 17,324,649 17,281,085
H At 12,274,085 15,333,023
50,768,815 54,299,622
W WA A 1,226,579 1,976,445
&t 49,542,236 52,323,177
BE N8
) 38,737,570 38,357,032
FE LT 10,804,666 13,966,145
49,542,236 52,323,177

() A20174E6 30 H - DAL A] 43 i 6 4 il 1 FL A IH B B4 AR 4 W) B At T 58 R A R B R P
B nARAR (LT EMBIEEAF DR —EENES  REAR G > AN 7 B AL &% E
J5 B0 8 25 8 A A L 4 BOE B - o R BRCE AR o B e AT AL — AR BB AT A

HWE201746 H30H » Hp e A ARSI ERS Bl > AR FEEFEEN A S AR K156.75(%

JG (2016412 H31H + AR ¥211.09M%0) » HAN AEE A N RE158.65M/ 0 (20164F12 A31H « ARY
198.131% 7)o
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19 EERUAAEBEFEEESBFAENESNEREE

2017 & 20164F
6830H 12A31H
(RELEET) (&7 w)
FEFHE
HE 25 P& 6,724,679 6,098,362
&5 & 100,000 100,000
H b 215,808 222,245
7,040,487 6,420,607
BENH
i) 1,611,658 1,587,605
JE BT 5,428,829 4,833,002
7,040,487 6,420,607
RE
WE 45 & 9,580,449 6,827,856
HoAth 342,370 88,722
9,922,819 6,916,578
BEHH
] 9,580,449 6,826,914
FE b 342,370 89,664
9,922,819 6,916,578
20 FHAEES
20174
6H30H
(REEST)
A Ty kv 4 836,629 1,067,015
5 F P8 & 147,396 237,909
JB £ R S 4 44,638 295,126
&Rl 1,028,663 1,600,050
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21 EEFEHEE &E

HREHE
BERBHEE 3 Al SHEE
(REES) 1 Al BEEE

2016412 H31H

(KE A5t 40,560 1,315 565,536 229 1,907,088 296,125 2,810,853
B () AR £ (3,980) (131)  (204,788) 61,188 (161,417) 102,149 (206,979)
R A S 45 (839) — - ~ (209) G @89
201746 H30H

(K £83&5t) 35,741 1,184 360,748 61,417 1,745,462 397,703 2,602,255

BAaR
BEFE
BEH#S
SFAEH AHEEHE
EEFMBHEE z BEN @ LSREE
(RR&E5T) E SREE REXEE
20154£12 A 311 23,835 908 514,701 518,016 1,953,541 130,287 3,141,288
B/ () AR E 14,410 407 50,835 (517,787) (46,886) 141,657 (357,364)
B A A A k4R 2315 — — — 433 24,181 26,929
20164£12 431 H 40,560 1,315 565,536 229 1,907,088 296,125 2,810,853

AHREHE

tHEE
BEFREHAR #R 3 v DREE
(RE&EG) K S 25

20164F12H31H

(5 461,766 145,048 848,397 235 69,997 40,301 1,565,744

F,a/ SR AR % (42,156) 238,164 520 3,312 (68,533) (1,951) 129,356

Bt/ () A

,\1*@ Al s (10,264) (1,093) 251,098 — — (547) 239,194
201746 H30H

(R & #ES 409,346 382,119 1,100,015 3,547 1,464 37,803 1,934,294
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HREE

tRMEE
ELFREHAE DAREHE
(BE5T) F SR B 5
20154E12 A31H 512,785 927,645 1,020,822 34,347 42 46,825 2,542,466
B,/ (B AR £ (82,468) (782,844) (24,157) (34,112) 69,955 (7,051) (860,677)
B3,/ (B A
Hofth 55 45 i 22 31,449 247 (148,268) — — 527 (116,045)
20164F12 A 31 H 461,766 145,048 848,397 235 69,997 40,301 1,565,744

22 HM@FERBEE

20174

6H30H

(RELEST)
THIE B 8 &3 (ff5E17) 1,627,834 1,605,965
B Wi R B At 2,810,490 2,115,540
&5 4,438,324 3,721,505

23 mHES

20174 20164F
6H30H 12A31H
(RELEST) (#8535
il A 4 63,350,526 65,222,343
k(Y 197,780 201,150
Al A 63,152,746 65,021,193

M EEAAEMEBMERMSFREENE ML NES -

2017456 H30 H - A 4 [ @l & Rl 5 i 3 M 15 R 9 s Ao fE 1 2 N R 152,366,892 0 (20164F 12 A31H © AR
2,262.65f% I0) °
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24 BREMBENERMEE

2017 & 20164F

6830H 12A31H

(REEST) (&7 w)

AR E 80,714,247 97,288,951

HE 25 £ () 47,691,412 43,542,594

HoAth 3,172,091 5,450,222

&Rl 131,577,750 146,281,767
BEH

il 95,486,389 110,687,203

JE b 36,091,361 35,594,564

131,577,750 146,281,767

(i) 201796 H30H » B S MEFA WG ERE S > Al BB H 5 ANRB0.17ME T (20164F12H31H « AR
0.15f&78) -

25 fTE€®mIA

201756 830H 2016412 A 31 H
BE =K <923 B E
(REEST) (REES) (&) (5
R AT A T A 572,258 617,508 591,937 679,801
¥l T A 305,703 167,017 303,638 234,260
HE 22 AT A T B 2,644,864 4,090,563 2,611,586 1,408,546
fE T4 T E 164,234 278,184 168,270 251,243
Hihfirk TH 156,196 15,210 104,927 2,741
&5 3,843,255 5,168,482 3,780,358 2,576,591

EEHEABAEAGET > HEMRITABRCUEARERR2017FH0H AN HMESLAELNFEERS
G o NIATAER T EIE TN ER GRS ENTEI R > B ARBEZT T - jR2017F6H30H » AEH
X B0 H & A A0 A A EAE B N R H-0.304% 0T (20164E12 531 H = AR #0.094% 7)o
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26 BEAREFRE

20175
6H30H
(REES)
Foe HE A o>
Ji 5% 70,007,737 39,708,451
fif %5 23,918,080 18,900,442
HoAhy 860 685,315
W YA 209,650 119,125
Gl 93,717,027 59,175,083
Y22 5 o
AT 7,457,637 6,695,094
IESRAT 4 R A A 4,884,746 8,460,303
oAl 81,584,294 44,138,811
W R Y A 209,650 119,125
Gt 93,717,027 59,175,083

HE20174E6 A30H - B A RERIEMEGEY B N R 1,951,505 (20164£12 31 H : AR H#1,282.57( 75) ©

A SR AR BB AR AR B W ek FE A IR R Y > EWER Y T A SR AE AT A B0 UL AT DO R IR AR o
REFFA VSR EE T B AR BAERE RO 7T DUEOR M8 (R Y o A58 19 3 8 A 18 5 (7] 21 10 05 4% 465 1%
YRR B TR -

T

BAE20174E6 H30H » AAEBEFRA M LA v /e A FRIE RS 5 &5 5 N 146.7345 70 (20164F 12 H31 H -
NRH167.831I0) - % o] 1F 2 5 UCHE H7 4 04 55 2% S 7 R0 09 4 38 8 N R 64,8018 JC (20164F12 31 H -
N R H#109.164% 1) ©

C]

[ciid

27 H@RBEE

2017 % 20164F

6H30H 12H31H

(REES) (#E 35

WK LEF 17,958,134 9,604,877
JRE i A 21 7 7,019,234 3,165,205
JRE i A L 3,527,975 4,005,822
JRE it 22 5 1 R 3,368,051 3,713,437
G X4l 257,984 250,121
JE Wi 1 ) 3,663 1,102
R 5% 1 i A7 B S A 3,986,189 6,274,334
W IR E A 442,556 337,295
& wt 35,678,674 26,677,603
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28 KREFFAZE®

A G2 [ SR AT AN R FT MR DR SO L SRAT IR T DUAE UR TR IE W SE B A R o A AR A RROE - AR AR L BT
FRESBARBEREETNONFEF A 28 & > WA H % 5 3H 59 AE T 5825 501 BT (AR 2 3%
B 1t A E AT T AR BR A P R R AR (M RE30) o 7E P BORBE R e LE ¢ R T 2 5 Mg B A AR

29 HEeRBITES
20174 20164F
6830H 12A31H
(REEST) (KE7E =)
4 350 389
SRAT &5 Bk 42,201,478 36,712,645
Gt 42,201,828 36,713,034
201746 A30H > A4 [ fli ] 52 R % A0 B a4 A N R #E34.09M% ¢ (2016512 A31 H : AR #34.83M8 ) -
30 REEEJFSFA
20174 20164F
6830H 12H31H
(REEST) (K83 5T)
R E BB 118,173,750 134,397,672
b AR B T R R A Ay A A E R R o AR K P AT 3 5 T B 0 I E S A R P SR o
VT2 R8I R EF A ZHE] -
31 BREMEBENESRES
20174 20164F
6830H 12A31H
(KREEST) (K& 7E =)
8
EHHE 3,726,237 2,581,914
HE 25 B 1,075,097 1,387,367
H A 5,365 8,941
Gt 4,806,699 3,978,222

KR 2B TR0 = e A B AR M - B R A BT VR TR 2 B B
TSN (P ) WO BT o 2 SUIR B R B 1B R A 2 B A DR B
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32 EEAULAABEMSEBEHESBAAEHNESNEREE

2017 & 20164F
6830H 12A31H
(REEST) (&7 w)

FEFHE
HE 25 #h84 T B % HoAth 1,071,006 6,868,128

B

FEAL T A AR N E AR 2,199,610 4,089,446
Ik %5 1 K HoA 31,077,854 16,282,528

33,277,464 20,371,974

33 BEHEERE

20174 20164F
6H30H 12H31H
(RELEST) (#8385
2 4K A oo
& % 51,461,173 75,495,731
w4 27,976,084 22,746,733
ilgs 703,883 691,456
HAth 17,640,532 22,480,323
G Ht 97,781,672 121,414,243
¥ 38 7 oy
AT 50,294,654 39,916,605
FEERAT 4 R A 39,940,440 11,897,943
H Aty 7,546,578 69,599,695
& FF 97,781,672 121,414,243

201746 H30H > B H [ B AR EH & A Y B N R H1,064.6145 0 (20164F 12 A31H « AR #1,362.05f 0) °
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4 EXBE

2017 4 20164F

6830H 12A31H

(REEST) (&7 w)

1 3 BT 15 Bl 802,504 1,485,494
(EPNREY7 589,436 771,178
(B 138,398 118,286
e 12,817 19,819
Ho Aty 34,518 37,931
&5 1,577,673 2,432,708

35 EHER

20174 20164F
6H30H 12A31H
(REET) K E)

e E A4
15 A 3K 2,484,324 2,103,822
&4 3 301,227 1,083,740
CELIR T 293,102 291,916
&Rl 3,078,653 3,479,478

2 H 4347
FIHAHE—F N 3,078,653 3,479,478

BE20174F6 A30 H » A< 45 |3 55 19 15 2 F) % & B A 1.19% % 10.00% (20164F12 A31H : 1.42%%F 4.35%) o
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36

B R RE R

201746 530 H 1E618 5 B [ ( 7 4% 8 &1)

RTHH
1671 {Z01 27/10/2016 27/04/2017 3.10% 1,999,638 362 2,000,000 —
I 4 18RS 05/01/2016 04/01/2017

-29/06/2017 -11/06/2018  2.90%-4.91% 19,346,592 54,512,947 41,220,050 32,639,489
&5 21,346,230 54,513,309 43,220,050 32,639,489
2016 F (X &F &1)

35 A AEEME TAEIE

1541 15DI1 27/10/2015 27/10/2016 3.90% 7,993,011 6,989 8,000,000 =
167 {5 CP001 27/01/2016 27/04/2016 2.89% — 3,001,081 3,001,081 —
167115 CP002 15/04/2016 15/07/2016 2.83% = 5,002,238 5,002,238 =
169 {5 CP003 09/05/2016 08/08/2016 2.85% — 5,001,357 5,001,357 —
161 {5CP004 25/05/2016 24/08/2016 2.83% - 3,001,369 3,001,369 —
169 {5 CP005 17/06/2016 14/09/2016 291% — 5,001,690 5,001,690 —
161 /5CP006 14/07/2016 13/10/2016 2.64% - 5,001,671 5,001,671 —
165 {5 CP007 04/08/2016 03/11/2016 2.58% — 5,001,671 5,001,671 —
16711501 27/10/2016 27/04/2017 3.10% — 2,000,199 561 1,999,638
i 45 18 22/01/2015 22/01/2016

-30/12/2016 -27/09/2017  1.84% —7.00% 4,855,068 27,725,092 13,233,568 19,346,592
& 12,848,079 60,743,357 52,245,206 21,346,230

201746 H30H » AEBMEBITHRE T EIMERE A HBEAS - FIE
31H : 4E) o
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37 HtRB&EE

2017 £

6830R

(REEEE)
JEAS 22 5 1 FE R 20,606,351 19,384,353
JHE ASF A B P 13,730,978 5,193,189
— 47 R 2] 1 9F B B (5 38(a) (i) (v) 8,534,684 807,000
JRE A Bk T 35 I 8,329,862 9,536,566
JRE AT e A 4,242,967 2,049
JE A ]S 1,939,580 2,423,119
T FH A EG 436,352 436,352
JEAT T 4 R & 258,643 300,584
R B B 76 75 3K 204,076 134,171
3 504 7 F5 3K 171,671 184,701
oAt 2,916,180 3,994,249
Gt 61,371,344 42,396,333

() AN FARE015FEZ P EE G L RAA TSN > MBRERE 2F 8 - R20154 5HE AR H4.36
IO TEFTEAE 2 201745 H » A &l i 2] o 30 5% B 6 i B &) 28 0 45 00 W IR0 5 T A3 N R 0,624
JG > o i A ROBE3.084% 0 ST K o SRk N RME3.70ME 0T o Bk AR H AR T R I B B R E AT
BUGE B P o RO A 0 oK TR A e AT R o

38 BRTEEIA

2017

6H30H
(REEST)

O TS o A R 15 (a) 82,545,698 69,451,668
8T i 4 1B (b) 311,486 300,507

82,857,184 69,752,175

20174

6H30H
(REET)

FAE DLA 2 68,377,813 55,274,246
AL 3 14,479,371 14,477,929

82,857,184 69,752,175

2017466 H30H » AL BATEE TRRA M BIAE - FIE - SUR [ RE K & 4/ 0 (20164£12H31H -
i) -
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(a) ERTEFRIHESE

20174 20164
6H30H 12H31H
(R&ET) (25

HH
06 115 f& () 1,500,000 1,500,000
1371501 (ii) — 2,997,699
13711502 (iii) 11,980,113 11,978,707
CITIC SEC B1805 (iv) — 5,485,029
15911501 (v) 5,498,935 5,498,772
151502 (vi) 2,499,259 2,499,222
15 8} 1E 01 (vii) 11,499,776 11,499,624
15% 8% 1202 (viii) 8,499,703 8,499,568
CITIC SEC N1910 (ix) 4,391,508 4,494 564
165 {5G1 (x) 12,498,872 12,498,648
16 115 G2 (xi) 2,499,850 2,499,835
17 CITICS Cl (xii) 1,999,502 —
17 CITICS C2 (xiii) 2,299,845 —
17 CITICS G1 (xiv) 9,998,915 —
17 CITICS G2 (xv) 1,999,873 —
CITIC SEC N2204 (xvi) 3,358,663 —
CITIC SEC N2004 (xvi) 2,020,884 —
W T £ %8 82,545,698 69,451,668

() KB e > AL FR20064E5 H 25 H £20064E6 H 2 H 47 17 154 ) (8 4840 /4 N R 15T
20064F RIS KA RN FEZ > B H B20214F5 31 H > EREAEFI R 5425% » PR P (EH
RN W 2 AR YR AR 5 BEAT AR AL T A ] B 1 AT EAT S AR o

(i) KEREEEHUE » AN E) 201346 H7H R20134F6 H 14 H 847 754 W AH 2450 B N\ R H30/E T ih
&% > B H H H20184E6 HTH » ZETH 4EF| & £54.65% » AR % B IR %5 - 2017466 A30H >
FI R B —4F 0 B W09 9k i B A (K EE3T) -

(i) KB e > AN T JA20134F6H7H F201346 ) 14 H 2547 7 104F 19 10 {3 48 46 B A\ R 12045 75
MM 218 H 520234E6 HTH » ZE1 4F F K 55.05% > A R AE 5 2 R E S -

(iv) CITIC Securities Finance 2013 Co., Ltd. jA20134E4 425 H £ 201345 H 3 H #§47 1 54F 0] 1 (H 48 % 4 845
E50 (IS NRM49.431F 70) W& - I H A20184E5 3 H > TR 4E A% £2.50% » 3] 4847 1R
AT B AR URAR J5 AT R A I AR o W) IRE AR A | 2 o B R AT AR XS IR B AT N 4R I R B AR - 742017
HE6H30H » FI ¥R A — 4 Tk F TG JE B B (K EE3T) o

(v) RFEEEHME > AN ER201546 H 24 H £20154E6 25 H 8847 7 S4F 1) 1 (8 40 %8 & N R ¥S55 o0
fE% > B H 22020456 H25 H » 200 4F Al R £54.60% > A KA 5 5 VSR 5 -

(vi) KEiBECerdituE > AN A20154E6 H 24 H 201546 1 25 H 8547 17 104F i T (8 48 %8 & A\ [ 2548 77
W& % > B A 5202546 H25H > S FI R 55.10% » AWK A& 5 B SR R E 2% -

(vii) AN A A20154E3 H 16 H 8847 TSAFE WA (H A8 48 & N RIS OC M R s 1& 25 - B H 5202043 A
16 H > ZE 4 F R 55.50% > A/ 6 A RE R SR 34E R e m (H 4R Ay I8 0] &30 E % > AR J ALY
if 1 (] AR 1) 55 44 HE 22 i 4F R SR N 8.50% > A YK Al I A MEYE R A 5 o

(viii) AR A R20154E7 H 16 H 8847 TS Wi (H 48 %8 &5 N R BESSE TR IR S (5 2 > B H 5202047 H 16
H o ZETH 4FE F 2R £55.00% > A2\ 7 A5 A 358 452 7 58 3 41 oA 4 T (B0 £2 7y B 0] &= B A& 25 > WA 2N /) A AT M
FET (] A BI) 2R 44T JEE 22 a7 AR F) SR AE ) 4R 35 AT R R SE i 4R R 300 By > AR RE S B IR RS o

90



(b)

(ix) ARPEA L FI20134F B AR K & o e 2 00 Y BRI 15 UK BB 2 W) B8 AT B0 0 A0 20 R AR R L Y AR
%) > HASH BB WS it ME > CITIC Securities Finance MTN Co., Ltd. A 20144F10 H 17 H 3% 57 4 4
PR B A <5 MR 5 R 2 30480 38 T (Bl DAt B W S A 1 A5 (B B ) RO B A0 B SR PR T B 0 201448 1
CITIC Securities Finance MTN¥f 4% ¥ v #5248 51 81 HE 176,516 36 0 1Y 1 IR$2 L © 20154F & > CITIC
Securities Finance MTN# 3% Uk o HA SE 95 51 F 44T T /WK IR B » B84T BIBESL 514.396815 £ 0T > i
FERIHMEE o A w5 Bl W R B AR B IR I B AR

(x) KBEeE > ANTR20164FE11 A 16 H £20164F 11 417 H 847 T 34F 1 i (8 40 46 & A R ¥ 12545
JCIE S > 21 H B20194E 11 H 17H > 2518 F| % 53.26% » AR IR & 7 A MR E TR -

(xi) HEREEGriME > AR FR20164E11 H 16 H E20164F 11 H 17 H 8547 T 54F 1 10 {H 40 %8 & A\ R 2518 T
M2 - B H B20214F 1117 H > ST A3 53.38% » AW AE I5 2 IR A 0% -

(xii) MR PR AN FI20134F B M 5 G 2k 40 408 1 B R T A% RE S R B AT BE N A A R AEBS Al e T R
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