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&
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6.4.13.3 Fshitk Xk

TANE KRS A F5 Sk AR JEAT 5 Bl U BTE SRS S5 IR B 2 B8 A R i XU . A HE B AT sh 1 X
8 — 77 IR T2 WA A AT BE I SR B LR R @, 55— J7 R B TR A pr ik
PRI 2 T 3 AN R T 17 R P 2 E PR ¥ 5 R 45 9% 4 Hh i DG VR AE 11 47 L2 LR 0 e sh A5 00 L& PR A
HRAZHL o

BT SUATI: (] B3 G ROl RS, A3k < PR 0 < TN R AR 5 < 1 R DAY [ 155 DL EAT 1™ 2
M P IF PRI BN PE oK, PR AP BE BT & AT RISk T 5 UL IC . AL Gy 2k e BENAE
S AP T ESUBRI K, ZEAEARE R OUT I8 E] FE A AR EEDT 3, P RO R D S e A
R ITBNE KU, A PR B I e A A A2

£ DR AR ks S N: o eavi i N o B S B g B2 DN T U vl o N v = SR W b e Y o
BIER, XPahVESR R EEAT SR SE I AT 73 i, AR SRR bR, A fERE 7] AR Bl RE
TIGEEARPR . A P ARILRE B B i L A5 DL R G0 B2 PR (A #5 58 dn A EE AR 45 . AR 4%

WK AR RAT PR T E AR I 5 ER 10%, HAREESHAEeREeEHNEH
) HAD IR S IE R A — A B AT FRE S A I IZAE S 10%. AT G FTHRHIE SR BIFEIE S5 58 5 i

T, DRI R PR T B BT 0 R < R A I 2 BRI BE 1 AR B DLAL, R RELL A PR
WA IE AR B

6.4.13.4 TR
737 A A2 46 2k 4 AT e Sl T L1 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 ZRE RS A KU R A A7 6 XU

6.4.13.4.1 FIERK:

M2 IR 2 415 < i T EL B 4 0 0 B O <Y 32 T S ) 2 AR Bl i A A e sl XU . M AR kv
<R RIS I b T i R B TR A SO AN E T BRI, e VR Sl R 2R S it TR T W
AN IS 31 18] 5 SRR 5 7 378 2 FHT 58 IS 0 T AR SR I B IR 5 e 40 XU o

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

ARBEL R IR R GUR M 7= EEONRATAA . &S5, HASMBR MR AR

T, BRSO REE TGS EER KR LA F g 28k, RIS
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(EBEYNR b A MR RS U R T B R

6.4.13.4.1.1 F|Z R Kk D

Bpr. NRM
AR
14N 1-54 | 54K At R &t
2017 46 4 30 H
%

AT 121,911,076.21 - - 121,911,076.21
SIS 3,488,674.06 - - 3,488,674.06
FHARES 397,208.18 - - 397,208.18

T o A e - - 342,774,397.70 342,774,397.70
A e = - - - -
ST N IR xRl
F
MIBIE T8 K - - 6,741,409.32 6,741,409.32

SRR - - 24,535.32 24,535.32

INELgil - - - -
A HR D R - - 152,782.34 152,782.34

HoAth 75 7= - - - -

BT 125,796,958.45 - 349,693,124.68 475,490,083.13

1 £5t
S [ 0 4 ik 5%
F

MNATHEFE H 2K - - 17,094,657.92 17,094,657.92)
AT T[] 3K - - 922,888.74 922,888.74
A A N i T - - 557,530.10 557,530.10)
MNATHEE 2 . - 92,921.67 92,921.67
A S IR 2% B - - - -
NATAE 5 % - - 1,909,702.16 1,909,702.16

A F T - - - -

AT AR, - - - -

A F - - - -

HoAth A7 £5 - - 184,316.81 184,316.81

ffi st - - 20,762,017.40 20,762,017.40

GBS YRR N 125,796,958.45 - 328,931,107.28 454,728,065.73
AR
14EA 154 | 54RLE it A o4t
2016 % 12 A 31
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H

i

PRAT K

116,660,149.55

116,660,149.55

S ES

4,314,302.90

4,314,302.90

A PRIE

740,643.91

740,643.91

A o ME B

388,215,406.70

388,215,406.70

TR

TN i B

=

RICIESFIE 5K

7,985,295.13

7,985,295.13

JS2YCA)

26,748.70

26,748.70

YR

2T K

141,943.93

141,943.93

H b5

113

BE

¢

121,715,096.36

396,369,394.46

518,084,490.82

fifit
H

K

A2 Gy P4l £

AT A b A7 o

S th IV G
i

R IEFIE HAK

JSEA B [ 3K

2,616,911.24

2,616,911.24

JSEAS A BN A

662,244.42

662,244.42

PR 2

110,374.06

110,374.06

LA 5 1 55 2

P22 5 B

2,224,140.77

2,224,140.77

AT 5

AT A

A A

FoAt A5t

374,791.22

374,791.22

ittt

5,988,461.71

5,988,461.71

M R AP L R 1

121,715,096.36

390,380,932.75

512,096,029.11

6.4.13.4.1.2 FIZ XK BIEBURME AT
AFE4T 2017 £ 6 H 30 HARFFA AR, HEFFERBRTERE NEIER, Fiknissl
RIARE X T AT G % =1 T KR

6.4.13.4.2 AL R
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NI ARG A& Fi5 < L 23 SO BOR KRB gt B DR AN R AR A AL e s O XU . A <
WA B At AN R ik, AL TE B R AN XU -

6.4.13.4.3 FAhA#E XU

HCAbAY M IR i 2k < i R < i T B 1) 2 F0 (i BOR SR B 2 R Bk T 3 R SR AN A MLV 3 LAS K
T S s DR R AR B i A AR e B AR XU o A 3k 4 2 BB THIE SR A2 5 By L T BARAT 8] )M 17 3758 5
FRIBEER AN BT W F) FEAL A RS SRR T BN UIE SR A AT Ao B 5 8 s DL Ry R 2 T R 52
AT REARYR T UL T I BEAR B B R

AR e R IR R AR R ) 587 FE LSRN, — Mt D0 MR ORI I SR BC L L B AR X A, @ e R
TE AR RAGN R . R RCE SRR, AT SR B 5 e RS & T
FETTENS T B S WO B < T AN T 7015 2 55 T RE R IE S 17 47 (14 S 22 DR AT Wk T AN T,
SEE I~ F B BRI 2 P75 i BAR R L T 55T I B G ) BE I B AR e B,
MR ELEREER o7 55 T MU [/ e it T B AR i e R A, B8 Bl I B B EL BB, B AR
WIBTH o AT I EE S BN E IS5 & B A O BE AR AL, X B smg . BB 3R
HEBATIZIE, RIS AT RER AR T IR XU o

A ik <3 i BT AL ) 0 T B AR L AN S ARG o AR 38 < IR S 50 3 B < B8 7 10 LL B T O
0%-95%, o #5584 25 2 AU R IE S LU BIAMIR T AF DB 2 B 77 (1 80%. IEAh, AFE (1
BB PNEE O A HE G T R BOUE IR A% St 4% 78 U132 T 22 T B8 07 Von ik G AT KU P2
145 VaR(Value at Risk) 5585 A A5 <5 s FOTERAE A A% UG, B IR ] St o] IXURS: 1E AT R R AT 428
o

6.4.13.4.3.1 HAh4E XK A
AL NRTIT

AHIAR FAEEER
201746 H30H 2016 4£ 12 H 31 H
iH i B4 Bt i A4
VAV iNIEl R IHE b A RME FEIHE L
B (%) B (%)
A2 oy M R B 7 — SR 1505t 342,774,397.70 75.38 | 388,215,406.70 75.81
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G PEE R G — At

ey

v

pais

'~

o EEE — R

#

&)

7

)=

AP G — BUE R

HAt

it

342,774,397.70

75.38

388,215,406.70

75.81

6.4.13.4.3.2 FLARA R RURE O GURR A 43 BT

(585 Bl 257 bl s e v LA AR 1 oAt T 3778 B AR AN AR
Xt e ik H 3R 4 5= i E )
gE (A NRMAI
AH I R AR 5 AR B A M AR
AT

2017 46 H 30 H

2016 £ 12 A 31 H

Mk G LE e S HE RS TN 5%

W) 3,947

W) 5,271

AV Z L AL HE YD 5%

/%) 3,947

/%) 5,271

6.4.14 75 B T EARA Z3AT  vHR R 75 Ul B B HAf 0

Teo

7.1 HEREEEFHE BN

7 BEAGHRE

SRR NRTT

e o BT
1 B 4% 5% 342,774,397.70 72.09
Hopr B 342,774,397.70 72.09
2 ] 7 A 7 4% % - -
Hrr: fitp - .
B SCRAIESR i -
3 el ks gty - .
4 SR AT AR AR - -
5 SN IR 4 il % - -
Forre SEEW =m0 D 1 SN IR 5 4 ] ]

A

25 33 itk 49 1T
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6 BATHAME TS e a1t 125,399,750.27 26.37
7 HoAth #3555 7 7,315,935.16 1.54
8 &t 475,490,083.13 100.00
7.2 MEWRZT VSR BEERRAE
7.2.1 AR BATI A R P IR B B A S

R | e N REON b
A & Ry A sl - )
PRI - -

C il 256,801,819.19 56.47
D B0 ) IR SOKAE = A AL 8,595,558.96 1.89
E it 4 6,658,890.00 1.46
= R FIZ e, 35,737,355.58 7.86
G ASIEIEH i AIREOL - -
H ERERIE /84 - -
| SRR A R AR R S5l 7,639.62 0.00
J |4 - .
K B 22,222,942.36 4.89
L FLE IR 55 RS 5,924,711.65 1.30
M FHFARE A AR S5 - -
N IR IR Lt i E 3,274,797.60 0.72
o) JE R MRS BT A R 55 - -
P HE - -
Q PAERE S TAE - -
R SCA . RE R 3,550,682.74 0.78
S oZh - -
&t 342,774,397.70 75.38

7.2.2 MEWREATIL G RIOB BB H R E LT A S

T
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7.3 BAREA SAHE GBS E LN TR BRSO 48
SR NRTTT

i B 4 i
e | REAE JI 5 A R HE (k) A fpE
fHEBA1(%6)
1 300285 ESRSyvp 2,156,454 42,482,143.80 9.34
2 002366 =Ry A 763,600 35,820,476.00 7.88
3 600693 PNEE i 1,926,812 23,738,323.84 5.22
4 600622 F BN 1,099,037 17,892,322.36 3.93
5 300225 KAk 1,039,492 15,540,405.40 3.42
6 600328 2R 1,118,246 13,016,383.44 2.86
7 600879 VNG 1,420,000 12,481,800.00 2.74
8 000920 RN 972,497 12,097,862.68 2.66
9 600702 e 1S 343,500 9,140,535.00 2.01
10 600309 Jitefe s 315,700 9,041,648.00 1.99
11 600116 =k KR) 766,776 8,595,558.96 1.89
12 000050 ERIA 413,459 8,504,851.63 1.87
13 300089 ALK 568,000 8,480,240.00 1.86
14 300257 FF il By 402,210 8,478,586.80 1.86
15 002103 I A 624,781 8,272,100.44 1.82
16 600114 IRIE Ay 454,532 7,954,310.00 1.75
17 002753 TRAR Ay 389,800 7,238,586.00 1.59
18 002221 RAEREIR 615,954 6,720,058.14 1.48
19 000090 KA AL 4] 599,900 6,658,890.00 1.46
20 600093 S WAy 441,155 5,924,711.65 1.30
21 600585 HIEIK e 252,900 5,748,417.00 1.26
22 002430 IRV E i 610,341 5,364,897.39 1.18
23 002694 J b A} 4 242,552 5,290,059.12 1.16
24 600826 =AY 291,656 5,278,973.60 1.16
25 002110 =] 400,000 5,128,000.00 1.13
26 600782 BN 1,345,700 4,911,805.00 1.08
27 300648 B 99,173 4,726,585.18 1.04
28 600990 VY ] 74,900 4,643,051.00 1.02
29 600703 = 231,400 4,558,580.00 1.00
30 603180 G HEEAE 67,441 4,457,850.10 0.98
31 300627 T 95,622 4,455,985.20 0.98
32 600533 G FE 736,500 4,330,620.00 0.95
33 002518 G ey 252,666 3,693,976.92 0.81
34 300336 B 229,669 3,550,682.74 0.78
35 603588 A REM R 209,200 3,263,520.00 0.72
36 603986 JK 5 B 35,915 2,794,546.15 0.61
37 002371 677441 74,343 1,778,284.56 0.39
38 300572 2 Far il 5,100 218,790.00 0.05
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39 600419 K FL 2,200 110,286.00 0.02
40 603801 HFA 1,406 47,522.80 0.01
41 603043 LRI 1,810 45,738.70 0.01
42 300666 ILFEfr 2,276 43,448.84 0.01
43 603335 WA 2,230 24,864.50 0.01
44 002879 KU 1,313 23,660.26 0.01
45 002881 EAE R 989 22,608.54 0.00
46 603679 HERRH 809 21,438.50 0.00
47 603938 = 1,246 20,932.80 0.00
48 002882 &N 2,966 18,389.20 0.00
49 603933 HReRHY 857 17,311.40 0.00
50 603305 JETF A 1,351 15,212.26 0.00
51 300669 T A 841 14,650.22 0.00
52 300670 PN LE 1,259 13,760.87 0.00
53 603286 H#& BT 890 13,528.00 0.00
54 000888 WA L A 888 11,277.60 0.00
55 300672 R 1,257 10,659.36 0.00
56 603331 Hikks T 999 9,620.37 0.00
57 300671 BT 942 7,639.62 0.00
58 603617 AR AR 832 7,429.76 0.00

74 REHABREE R AEHE AR
7.4.1 BTN HE YIRS R FE 29500 20 4 KRR R4
EHA: AR

o AR L 4
5 Ji ZE AR J S A R EN L DN P A LA
(%)
1 600109 H & kg 41,523,297.66 8.11
2 300225 KAk 36,721,876.80 7.17
3 000920 RN 36,461,500.32 7.12
4 600622 5 BN 34,853,248.05 6.81
5 603986 JK 5 B 31,207,885.14 6.09
6 002460 wEE 26,629,091.75 5.20
7 600595 HZ sl 23,035,666.05 4.50
8 002845 [F] M1k 22,287,212.37 4.35
9 600702 TeR A1 21,897,573.00 4.28
10 603180 S HEHAE 21,448,106.40 4.19
11 600038 W E B 21,056,456.06 4.11
12 300207 JRHE 3% 20,714,310.58 4.05
13 000630 k%A 19,740,625.00 3.85
14 600787 i I A7 19,560,418.82 3.82
15 601117 b5 19,370,975.28 3.78
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16 300642 $i g SN i 19,224,284.00 3.75
17 002103 I A 18,945,172.56 3.70
18 002694 Je b A3} 4 18,723,899.90 3.66
19 600328 LR 18,546,933.19 3.62
20 300257 amin)iv&riy 18,159,523.00 3.55
21 603826 R 18,130,483.50 3.54
22 002765 WL ) 18,052,673.60 3.53
23 600116 =K A 17,845,765.00 3.48
24 603385 HIE T 17,338,566.00 3.39
25 300356 R 16,629,528.62 3.25
26 300627 T 16,208,721.85 3.17
27 600693 R EH 15,492,399.53 3.03
28 000401 HARIKTE 15,400,066.03 3.01
29 300089 ALK 15,389,286.50 3.01
30 600270 HhiE K& 15,198,615.01 2.97
31 600018 R 15,147,857.00 2.96
32 600466 Wk e 15,094,825.00 2.95
33 601366 IR A 15,089,218.96 2.95
34 300639 YL 14,061,409.77 2.75
35 600425 *ST HA 13,929,376.00 2.72
36 601601 EHE NS 13,573,474.00 2.65
37 601336 BRI 13,523,841.98 2.64
38 601318 Hh [ 22 13,440,559.00 2.62
39 000970 HRE =3 13,391,827.00 2.62
40 601688 HBIRIES 12,766,168.00 2.49
41 600879 VNG 12,721,749.90 2.48
42 601800 Hh [ 2 12,693,969.00 2.48
43 600681 Epllii 12,523,413.00 2.45
44 601668 Hh [ 5 12,476,497.20 2.44
45 600230 M KA 12,350,586.00 2.41
46 600516 UPNEN 12,299,152.00 2.40
47 300083 SR e 12,273,329.65 2.40
48 300164 TEYEAH 12,229,539.50 2.39
49 601919 oz R 12,143,887.36 2.37
50 002479 B HEMR 11,993,758.79 2.34
51 300232 VALEERE53 11,974,348.25 2.34
52 603078 TLALT 11,661,829.00 2.28
53 002355 PRI 11,472,095.29 2.24
54 600782 ETR A 11,383,056.00 2.22
55 002366 EREE AN 11,240,370.00 2.19
56 002858 VALE X 11,211,712.00 2.19
57 002859 EERL 10,844,494.76 2.12
58 002511 Hh I 5 10,813,623.30 2.11
59 603416 EHREHRA 10,727,091.79 2.09
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T AT RN GA 35 TS A e (RS BN IR LSS B 3181, AN B ORAS 5 9 -

7.4.2 RIFSEH SHE RIS T FE 2980T 20 44 KRR B4
SRR AR

o AR L 4
5 Ji SEARRY JIZ SR 24 PR A RS S P A LA
(%)
1 600109 H & kS 41,680,723.99 8.14
2 000630 k%A 32,940,800.18 6.43
3 002694 b A} 4 30,434,774.07 5.94
4 603986 JK 5 B 29,097,386.82 5.68
5 601117 Hh [ {2 28,062,563.11 5.48
6 002460 i 26,656,698.99 5.21
7 002103 R A 23,091,372.55 451
8 000920 A 7V IE 22,317,066.23 4.36
9 300225 KAk 22,276,645.80 4.35
10 600693 EEE L 22,164,559.45 4.33
11 600038 B 22,102,974.36 4.32
12 002845 [F] %1 21,714,140.88 4.24
13 600595 W sl 21,397,874.44 4.18
14 600834 FH 3 Hh Bk 20,026,663.38 3.91
15 300642 b aa ohig 19,941,657.05 3.89
16 600787 WA i 19,837,372.35 3.87
17 300207 JRHE 3% 19,709,911.66 3.85
18 600622 7 EEM 19,622,375.07 3.83
19 603826 R 18,294,163.44 3.57
20 603385 HIE TR 18,029,310.94 3.52
21 002765 W5 B e 17,913,059.35 3.50
22 002371 Jb77 %4 17,892,498.09 3.49
23 603180 G HLEEAE 17,698,894.39 3.46
24 300356 H—FRHE 17,084,059.72 3.34
25 600093 5 WAy 16,191,090.41 3.16
26 600419 K FL 16,007,758.30 3.13
27 600466 Wtk 15,801,661.35 3.09
28 002464 SRR 15,764,922.00 3.08
29 600270 HNE K 15,469,497.62 3.02
30 601366 FIHE 15,193,178.00 2.97
31 600114 R o 15,117,703.84 2.95
32 000401 HARIKIE 15,079,499.78 2.94
33 300401 e A 15,022,233.51 2.93
34 600018 R 14,909,273.91 2.91
35 000034 LA S 14,019,496.75 2.74
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36 002366 ERE2 AN 13,863,309.40 2.71
37 601601 EEIE NS 13,843,567.43 2.70
38 601336 RS 13,821,592.53 2.70
39 601318 Hh [ 22 13,696,741.48 2.67
40 300639 YL 13,431,733.94 2.62
41 600425 *ST HA 13,253,428.42 2.59
42 600230 M RAL 13,195,200.93 2.58
43 600702 TeR A1 13,124,286.13 2.56
44 600681 ERLEER 13,018,147.52 2.54
45 000970 R =38 12,928,972.86 2.52
46 300083 LR R 12,863,845.00 2.51
47 601688 HBIRIES 12,845,094.57 251
48 600516 TR 12,694,357.50 2.48
49 603444 LR 12,546,404.52 2.45
50 002479 B HMR 12,525,282.00 2.45
51 601668 Hh [ 2 4R 12,506,091.22 2.44
52 601919 oz R 12,333,828.42 2.41
53 300232 PR 12,284,414.83 2.40
54 601800 Hh [ 52 12,273,344.26 2.40
55 002240 AR AR 12,151,157.98 2.37
56 300164 TR A 12,049,306.32 2.35
57 603078 LA 11,717,871.93 2.29
58 002341 Ry S5 11,713,122.66 2.29
59 002511 IS 11,612,122.52 2.27
60 300627 T 11,421,444.09 2.23
61 002858 JIHEIREE 11,360,631.60 2.22
62 002355 Padavepliil 11,268,787.68 2.20
63 603416 BEHEHRA 11,205,829.30 2.19
64 002859 EERE 10,906,129.95 2.13
65 000709 TN AR 10,632,143.01 2.08
66 002494 A 10,536,475.40 2.06

TE e AT S A S H S RS e R BN AR LRSS ) 3181, AN A ORAE 5 9 A

7.4.3 TNBERH A B R S B R N B AT
EHEAL: AR

SEANBEEERIRA (RAS) S0 2,023,851,578.62
SEHBEERIURN (3D BT 2,073,279,004.73

T ARTSRANBERH A (BRAD) A AN SE BRI (RRAZ) B P47 K T2 AL < 0

A A e LASSCH ) 81, AHBEMRIZ S 2 .
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75 MREFR RO ROMEFREAS
ARG ARG IRARFA IR0 -

7.6 IR A b e B FHE LR RN EORT LA B B A
ARG ARG WIRARFA IR 10K -

7.7 BRAZE A o E B SR E R RN TR B SRR 8 R 40
AFE G AR IR ARFFA B SHFFIESR .

7.8 MEHREA AIESESFFE LA DFFRET LA R SRR A
AFEG ARG AR RFFA R

7.9 BIREA FatHE b e B FHE R /NP BV BT A2 BGE SR A
ARG ARE AR AR FFAPOERH -

7.10 REFRAESBE MBI 5 H LU
7.10.1 HREPRAE ST AR F CABR RV A

ARHe AR AR R 35 A BB A 0 0

7.10.2 AEEEFE BRI BOR

REEG ARG WIARB R AR . AT ARG BARIITR, A SOl AR R UG B A S, A
EWMENEEHR, HEREMBE TR . ERER EZRAIREIELF . 28 5 IR A 5%
EEAP

ARIEGAEBAT AR TR, K@ e i A I i s A mwt e, JFas &R
TR R E AN AR TSR 5 B 0 Al A K

AREEG NG T 5 SRR AR AT R e . IR M SR RARSAE, @I B RCE . SRR,
VETHIEAT IR, DARRARE B AL 5 R A XU

TEAE RS T3 A B AR W B A BB SRS A E 1Y, AR SR A L E BT

7.11 G AR AT LB B E 5 B 5238 5 B oL i
7.11.1 AEAE GRS RBUR

T
7112 HMEBRAE SHF I EH SR M 54
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ARFE G AR WK R FA E 1R
7.11.3 A HAE A SR B T

T

7.12 BBHAEREME

7121 AiREHIAN, AEGEERETT 2 UESRRRAT BB B E IS R AR, WA ek
Ll H AT —FE 2B AT AT

7.12.2 RILGHBHIRTH A2 SR rh, AEAERTT T8 Ik 5 B [F) R0 o e I 5 P 2 AN B
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