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. 100,000,270.00 - - 41 100,000,270.00,
T e - - -4 2,875,493,687.22| 2,875,493,687.22
SRR - - - 123,760.55 123,760.55
A HA D R - - - 4,116,545.15 4,116,545.15
FrE R 533,609,423.42 - 4 2,879,733,992.92| 3,413,343,416.34

B £5t
MNATHIEFE H K - - 4 20,589,268.87| 20,589,268.87]
AT T[] 3K - - 4 12,384,962.57| 12,384,962.57|
AT HE N F% - - - 4,333,839.52 4,333,839.52
MNATHEE B - - - 722,306.59 722,306.59
NATAE 5 % - - - 7,863,234.35 7,863,234.35
HoAth A7 £5 - - - 435,299.68 435,299.68
Uikrysean - - 41 46,328,911.58  46,328,911.58
) 2R AU B B 533,609,423.42) - - 2,833,405,081.34 3,367,014,504.76

T RA PR AARIE G KA SCE, I A Z0E A 3 F0HE 0y H R H

P K.

6.4.13.4.1.2 F|ZR KRS Oy BB 43 BT
AFe4T 2017 4E 6 A 30 HARRFFE SRR, HIFA RT3 NG AR, HikiigH)

RN TAR R HHELE KR

6.4.13.4.2 AMC X5

=
R

NI AR A2 Fi5 < L 23 SC A BOR SR B gt B DR AN R A3 T A AL e s A XU . Ak <

WA B KAt AN R kA, BRI TE B R AN XU -

6.4.13.4.3 FAhA#E XU

HCAbA M JRURSE 2 i 21k < i R < i T B 1) 2 F0 (i BOR SR Bt 2 R Bk T 3 A SR AN MLV 3 LASK
RIS s R R AR B T A AR D Bl R XURG: o A 3k 4 2 AR E THIEZR A2 5 I LT B IBESE oo P JHC A
PR KUK T BAMIES R AAT AR B S 208 1 DLBCRF PR I 2, ] BESRISTIES T 7 B 1A

it} 2P

AT ) B NAE M AN B R AL A R, (e B 5 T 45 BT T TR R

MZGE . EZBUR . BT AT 71 26 55 W] BE 2 ML S T 370 1) B 2 R R EAT T ST AN 00

NE EERCE 2 BT Eh AT B ST BN R 1 B i B SRR R, i AN
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PSS S oA i i AN R ik T EL 0 UG A B A1, A 8 B I ) B P~ B L b, s S IUALHest
PG AREEEEHNEWS G RGN, MR FN, F-RE. R et
IFIEIE, RSN AT RE AR A AT A R R o

A ik e 3 i B B AL A 1 20 B B A LAt R R o AR R < R A IR ER B A B
60%-95%; [ 52 LAAM H AR BT 7= 5 FE 4 TR P2 1Y) 5%-40%, L BGIEH 5 H A i T 5 4 B 7= 4
(K] 3%, BEAL, AKEG R G PN EE H XA SE ST RRA IE S M St %, e Hlis F 2 e 87
AT NG R, B4 VaR(Value at Risk)Fibr 5 R I AR i < T I (7 £E A RS XU, KIS T
FEHI KBS REAT PR EA A2 1 o

YR B

e pig>

=

73

T

6.4.13.4.3.1 FHAhm#E RO
SHRAL: NRMJT

AHR AR
2017 4£ 6 A 30 H 2016 4F 12 H 31 H
A i 4 TR 34 Bt
AVIWINIE] FEEHE L AFE FEEHE L
Bl (%) Bl (%)

A G P R e — IR AR R 2,016,543,946.82 81.30 | 2,875,493,687.22 85.40
A G PG b P — FR R TR - - - -
Lo VEER T — e R R R - - - -
ATAE R 55 7= — BLIE R 5% - - - .
FHof - - - -
At 2,016,543,946.82 81.30 | 2,875,493,687.22 85.40

6.4.13.4.3.2 FAtA A XU O RURR A 43 BT

2017 46 H 30 H

(585 Bl 2% b s i v LA AR 1 oAt T 3778 B AR A AR
X% P A e H 2 4 5 P 1A
e (A NRMAI)
AH I R AR 5 AR B PN ES AERE R
AT

2016 £ 12 A 31 H

WG BILHE E T 5%

WANZ) 12,533

W%y 22,609

MV G B HE R B 5%

/%) 12,533

IR/>%) 22,609
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MRAE B B S5 8)RT 2016 4F 12 FJ 21 HAAG HFE[2016]140 = (ST B wf<efl [yt
FEIT R U R S5 S B ECR A ) BE (1) R i R 1 (G 2 DU 1 AR R A
YSe 2 (7] AP R A 2R U BUYIAS < mT AU ol e Bl as), AMESCBE R (2) IBNTASES . 15
o BUM AR SRTUE B A R, AR T e R L Q) RE M misE TR
WIHEE RN AT, PRSP i BN ER BN . EIRBURE 2016 425 A 1 HiEHAT.

BEAh, ARIEWMTBCE. ESRBS5 R )R T 2017 4 1 H 6 HAAG KM BI[2017]2 5 (50T B8 7™ i
ERBERAT R IR FEIE RN Je 2017 4F 6 H 30 HAiAT A0 AL[2017]56 5 (kT B wh I
AR EED K, B RE NI E R IR T R A R BT, RS
SR %, FE 3% LRGN IG (E AL X B Sk e 2018 4 1 H 1 H AT & e Ak A1
EBNEAT Iy, RENHEB, AHE: CHMEERR, SHBBNRE ™ mEBANLEH
Oy B SEE BN BRI . IR B SRS AR ik bk 28 AR I S5 F R At At A 9 U SR LA 22
eSS W AR

7 BRAESHRE
7.1 IREEE=HETEM
SFEA: NIRRTt
vy | e o R
1 B 4% 7% 2,016,543,946.82 79.69
Hope R 2,016,543,946.82 79.69
2 ] 5 WA e 5 %
Hrr: i
B SCRAIESR
3 R
4 S RTA AR
5 SN IR 4 il %
Forrs S R D ) SN B
i
6 BATHHMGE T &M &6 473,882,306.10 18.73
7 Hopth % 15155 7 40,134,653.55 1.59
8 Hit 2,530,560,906.47 100.00
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7.2 REBARETLS RO BRRRAS
721 REFRETLSROTARERRAS

KED | ) A G ;5%’3%;7)%@:&%
A & R A vl - )
PRI - -

C il 1,867,532,588.22 75.29
D B0 ) IR SOKAE = A AL - -
E it 4 16,541,908.00 0.67
F &N 38,155,458.78 1.54
G ASIEIEH g A IREOL - -
H ERERIE /4 - -
| &R RS BRI S5 27,118,266.62 1.09
J SRl - -
K B H 58,402,900.60 2.35
L R BRI 55 I 5l 8,005,184.00 0.32
M FHFARE A AR S5 741,731.00 0.03
N IKH FREEAN 2 e B 7 45,909.60 0.00
o] JE RS AR 55 - -
P HUE - -
Q PARIES TAE - )
R AL AR R R - -
S gZh - -
it 2,016,543,946.82 81.30

7.3 BAREA SAHE GBS E LN TR BRSO 48

SRERA: NRMIT

7 3 G PR
T | AR Ji% 52 44 () ~RINE
B LA (%)
1 600114 i 13,686,561 239,514,817.50 9.66
2 300138 RICEY) 14,429,204 189,311,156.48 7.63
3 300083 RS 2% 19,381,144 179,081,770.56 7.22
4 000739 i 2yl 19,574,638 143,677,842.92 5.79
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5 300450 TR e 2,494,134 129,121,317.18 5.21
6 603968 T AL 7 4,585,290 102,985,613.40 4.15
7 300476 2R 3,758,214 88,806,596.82 3.58
8 002020 HUBT 2 6,997,839 82,924,392.15 3.34
9 002449 B L 3,581,555 59,274,735.25 2.39
10 000926 A 4,787,123 58,402,900.60 2.35
11 002087 LA ITEAN 10,304,211 58,218,792.15 2.35
12 300196 KA 1,812,203 53,913,039.25 2.17
13 600703 = 2,700,237 53,194,668.90 2.14
14 002126 A 5,019,866 50,499,851.96 2.04
15 603306 R RLH, 1,507,004 47,681,606.56 1.92
16 002765 W8 EE 3,720,053 40,511,377.17 1.63
17 002008 N 1,138,224 39,428,079.36 1.59
18 600297 IR 5,067,126 38,155,458.78 1.54
19 002036 g rf 2,201,124 36,318,546.00 1.46
20 600486 BT 796,845 33,634,827.45 1.36
21 002396 FE I BLLE 1,666,900 32,254,515.00 1.30
22 002236 KA 1,326,100 30,248,341.00 1.22
23 002456 RKFEE 1,575,000 28,617,750.00 1.15
24 000716 PR 2,878,906 23,203,982.36 0.94
25 002635 G RHY 588,436 21,313,151.92 0.86
26 300232 PRI 1,318,639 21,098,224.00 0.85
27 002139 R ey 1,715,500 18,475,935.00 0.74
28 300219 HEpRIES S 1,258,530 16,688,107.80 0.67
29 600563 R 335,800 16,591,878.00 0.67
30 600068 B 1,471,700 16,541,908.00 0.67
31 002624 SERAH T 477,370 16,373,791.00 0.66
32 300182 T R Ay 1,123,100 10,736,836.00 0.43
33 603337 ATt 243,800 9,435,060.00 0.38
34 601888 Hh [ [ i 265,600 8,005,184.00 0.32
35 600183 A i B 444,400 5,483,896.00 0.22
36 002048 TIEN 258,795 5,398,463.70 0.22
37 002831 ¥ RIRH 69,500 5,212,500.00 0.21
38 002475 AT 172,400 5,040,976.00 0.20
39 603018 i A 4] 22,900 741,731.00 0.03
40 603801 HFA 1,406 47,522.80 0.00
41 603043 LR 1,810 45,738.70 0.00
42 300666 ILFEfr 2,276 43,448.84 0.00
43 603199 LA E 888 34,632.00 0.00
44 603335 A7 2,230 24,864.50 0.00
45 002879 KU 1,313 23,660.26 0.00
46 002881 EAE R 989 22,608.54 0.00
47 603679 HERRH 809 21,438.50 0.00
48 603938 =Wt 1,246 20,932.80 0.00
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49 002882 &M 2,966 18,389.20 0.00
50 603933 HReRHY 857 17,311.40 0.00
51 603305 JETF A 1,351 15,212.26 0.00
52 300669 T A 841 14,650.22 0.00
53 300670 KM e 1,259 13,760.87 0.00
54 603286 H & H 1 890 13,528.00 0.00
55 000888 A L A 888 11,277.60 0.00
56 300672 R 1,257 10,659.36 0.00
57 603331 Hikks T 999 9,620.37 0.00
58 300671 BT 942 7,639.62 0.00
59 603617 HARBA 832 7,429.76 0.00

74 WMEFARERTHASHERZES)
7.4.1 RIENSHE RIS T FH 2980T 20 4 KR A4
SRR AR

o AR L 4
a5 Ji SR AR JIE B A4 R AR BTN S P HE LA
(%)
1 300083 LR R 196,766,274.72 5.84
2 300138 RGN 193,541,544.50 5.75
3 300450 SRR 108,489,851.43 3.22
4 002519 BRI LT 101,359,437.52 3.01
5 002020 g vz 4 94,240,754.99 2.80
6 002765 WAL 7)) 92,500,004.29 2.75
7 300476 W TR R 88,414,698.81 2.63
8 002048 TIEN 87,949,909.30 2.61
9 000498 Ll ZR BT 85,716,044.03 2.55
10 002460 FEEEA 79,611,791.06 2.36
11 600977 [ FL R 77,959,416.24 2.32
12 000970 k=31 69,817,860.95 2.07
13 603929 M FHEE R 64,844,038.77 1.93
14 000926 AR A 60,614,011.20 1.80
15 300408 =M 58,536,201.43 1.74
16 002340 MR 57,677,748.15 1.71
17 002087 B g2 56,942,075.01 1.69
18 002449 B L 55,610,676.89 1.65
19 002564 RikEH 53,937,229.40 1.60
20 002126 A 53,761,467.41 1.60

T ATSRN GA % TS A e (RS BN IR LSS B 3181, AN B ORAS 5 9 A -

7.4.2 RIFSEH SHE ISR FE 2980T 20 44 KRR A4
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SRR NRTT

o AR L 4
5 Ji SEARRY Ji B A4 R AR TS A P A LA
(%)
1 002341 BB 200,967,013.70 5.97
2 300188 AR 188,640,566.26 5.60
3 300011 LMES %N 180,105,778.37 5.35
4 600240 Bl AR 178,072,905.07 5.29
5 002045 R 154,769,376.51 4.60
6 002068 TR Ay 148,844,914.63 4.42
7 000065 677 Bl bx 142,849,221.88 4.24
8 300196 US{Ediiahy 128,658,220.87 3.82
9 600502 LK F 121,292,256.84 3.60
10 002494 R I Ay 118,257,540.14 3.51
11 002635 YIRS 109,865,431.03 3.26
12 002239 B 108,500,457.76 3.22
13 002519 R T 106,147,787.66 3.15
14 002460 EER A 98,137,326.39 2.91
15 000639 [ 98,065,441.39 2.91
16 000498 B 85,497,097.55 2.54
17 603929 RI7E 5% 81,433,601.85 2.42
18 600977 Hh [ FL 5 79,678,235.42 2.37
19 002048 ERES 78,354,476.02 2.33
20 002765 W B AL 74,996,499.47 2.23
21 002564 RikEH 67,394,486.91 2.00

T AT S G 3 S A e (RS BN IR LRSS B ) 3181, AN B ORAS 5 9 A

7.4.3 ENBERKI A BB S BRI BT
SRR NRTT

SEANBEEERI A (RAS) i 3,589,604,779.59
SEHBEERIURN (3D BT 4,421,063,137.73

T ARTSRANBERH A (BRAD) A AN SE BRI (RRAZ) B P4 4% S T2 A < 0
CBAZ AN T LA S S ) 3151, AFFEMKRZ 53 .

75 MREFRER RO ROMEFREAS
AIE AR AR R I 557

7.6 IR A b e B FHE LR RN EORT LA B B A
ARG ARG WIRARFA IR0 -
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7.7 BREA A E B ST E RN TR B SRS B 40
AFE G AR IR ARFFA B SHFFIESR -

7.8 MEHREA RIHESESFTFE AR DRI LA R SRR A
AIE AR IR S8

7.9 BRI A MHE GBS FE L RN BVRT LA BGES R A
ARG AIR G AR AR FFAPOERH -

7.10 WREFRAESBE MBI 5 H LU
7.10.1 HREPRAE ST BRI CABR R A

ARH AR AT BB B O
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AR GAEBAT BAR I BB, R AR A PR SR, AR BN EE H . R X%
MIRTIR T, AREAFHEEN, SEREMSE, WEBERRASHRSENR, Se8ds
F RS A 2 o o

711 A HIAR A ST B E AR5 52 E 5L
7.11.1 A E A S BRBOR

T
7.11.2 REHARAFE ST B B GO G SR 25 B 48

AHE G AR A AT 5t AT 0 %
7.11.3 A HAE A SR B BT

Teo

7.12 BEAGWEIHE
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1 A7 PRIE & 1,290,439.29
2 PSR ZRE H K 37,188,503.71
3 A cdivel

4 IR 92,015.98
5 AT R R 1,563,694.57
6 FoAh LYK

7 e

8 FoAth

9 it 40,134,653.55

7.12.4 JAARFFH B4 T BOR BT R #35 A

AR H AR AR I A b T H O B AT F 4 557

7.12.5 JAARHI 48 B 5= AP A AE U 32 PR L B Bl B

ARSI AR T AR A4 I 2 A AETEIE SZ BRI DL

8 EEHFRAEAEE

8.1 MIREEHIRFE AN BLEFHANGH

Brgps: 4y

FE Ndi#
‘ ‘ A IR AES &4 N e
ESE=PNIRE ((Ia)!
F G0 A =X rx i
ER SRl A 140
Lb A Eb 3]
210,469 4,545.41 73,407,567.57 7.67% 883,261,306.60 | 92.33%
8.2 HIKRELSEH AWMU REFAAZELHIF R

TiH A maas 7 3k 4 A A EL 451
FEEBNITA ML R A A S 421,902.89 0.04%
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8.3 IRESEEANMN RFA AT HAZESAHHUE EX FEHEL

i H FrA eI EREBEXE O36)

ARNFEHPE BN BB

0~10
B FCRR ] 61 5T R AT G

ARSI G I LB AT IS 0

T ARSI G L MR AR S MU R ECE X 0.

9 FBAEES M)

BT fy
HEEGFAERH (20124F8 H 16 H) L M35l 232,412,630.24
A B HAA) 2 4y A0 1,272,610,819.80
A A A2 4 R 4 A 278,765,056.04
P AR B2 A SB[y A0 594,707,001.67
AR B SR A B iy A -
AHR A AR I A0 B S 956,668,874.17

TE: SRS PR NAD R SRR (B 43 05 e e A

10 EXRHBMHER

10.1 EEHTHRE ARSRI
0 I ok AR A N R ikl
102 EEFEA, EBSAEANEIESTERITNERATES)
1. AEGEENERANFEZIHUT:
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o
103 WREEFEA, ELEU=, E&FEFWEHFR
R HIN T AT G BB E WS RIVRA . RS WA RS BN TCH MAS I G 7 1Y)
ST
10.4 E& BB RIZHIHAR
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10.5 M A BB & THME S AT
AR P Ak G AR IS g B < v T 2 ISR S5 B
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106 BEA. FEEARERREENRAZBEILTFER

AN TCE B T NS BN 5L SRS A Ak T R L
10.7 EEMRIES AR5 BITHA X ERL
10.7.1 EESMAUESA TR 5 BIo#AT R8RS

SRR NRTT
RESAT I B
SR

REEAE 5

5 w
BT 24
SRR AT Ga R

W LE =1

ARER WA i ki

LIRS
fEIBAET
HEIIESF
ROBAES:
S
[ e
P EUESR
AN
R [ B
*EAIESF
PGIESR
FIFUETF
HERIESF
B4R AIE 27
HERIUESF
NI IE
ARACUESR
e RS
PR T Y &

RIESF
PlVAESR
7 RAESR
KEERS

RIS

2,046,728,244.74

25.56%

1,873,972.88

25.51%

FAGUES

1,686,322,621.53

21.06%

1,536,747.47

20.92%

RRAETF

1,360,497,997.03

16.99%

1,239,822.62

16.88%

ZAFUESF

636,704,706.37

7.95%

580,229.19

7.90%

YA

504,552,085.74

6.30%

469,887.89

6.40%

RAIES

450,816,394.57

5.63%

419,846.92

5.72%

R

450,671,014.50

5.63%

419,706.99

5.71%

ik

317,668,486.74

3.97%

295,843.82

4.03%

HEEL

250,887,648.45

3.13%

228,634.96

3.11%

THZRUES

191,590,422.62

2.39%

178,428.54

R[N RrRr|RrIRrRr|IRP|INMRPR|R|IR|R(R|IRP|RPIR|R|RP|R[RINM|RP[RP|RP|RP|RP[R|RP|[R R~
1
1
1
1
1
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HRATIE S 1 76,320,551.61 0.95% 71,077.29 0.97%
SRR s 1 33,443,900.19 0.42% 31,145.70 0.42%
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