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AN IS 31 18] 5 SRR 5 7 37 7M 2 F R 58 IS0 ARSI B IR 5 ) 40 XU o

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

ARIEL R IR R GUR M  P= EEONRATA . &S5, HASMBE - MER AR
TR, KIS RN L& E TGS GRS AR KRR EASL T g f R . REE RS
B BN T SRS A < Wi P R e SRR B AT M A

6.4.12.4.1.1 FZ X K ik 0

Az NRMT
AR
1EMR 1-5 4F 54LL 1 NS &it
2017 46 H 30 H
%
BATAE 2K 129,671,752.67 - 4 129,671,752.67
e 1,428,643.54 - - 1,428,643.54
B ARIE S 472,275.68 - - 472,275.68
e - 4 1,095,531,325.41 1,095,531,325.41
MIRGIEFRTE H K - - 1,505,600.07, 1,505,600.07]
SRR - - 21,115.67 21,115.67
HrE R 131,572,671.89 4 1,097,058,041.15| 1,228,630,713.04
A5t
HoAth 471 451 - - 228,108.87 228,108.87,
MNATHIEFE H K - - 22,556,147.91 22,556,147.9
AT N S - - 1,456,441.36) 1,456,441.36
MNATHEE B - - 242,740.21] 242,740.21]
MNATAZE 5 % H - - 1,743,812.71 1,743,812.71
Uikrysean - - 26,227,251.06 26,227,251.06
) 2 AU B B 131,572,671.89 4 1,070,830,790.09 1,202,403,461.98
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Mo B R R T B R A B S 4 R B 4 2017 4E AR EIR G
EER . .
1ABLA 15 4 5 4L L it &it
2016 412 A 31 H
wre
AT 2K 368,058,324.15 - - 41 368,058,324.15
s R D 2,770,227.60 - - - 2,770,227.60
B ARIE S 214,951.93 - - - 214,951.93
e - - 4 904,387,361.24  904,387,361.24
SRR - - - 76,159.33 76,159.33
Ao =San 371,043,503.68 - 4 904,463,520.57 1,275,507,024.25
1 £5t
NATIE SR H 2K - - - 6,107,611.95 6,107,611.95
AT RN SR M - - - 1,628,572.49 1,628,572.49
MNATFCE T - - - 271,428.73 271,428.73
NiAtAZ 5 % H - - - 1,191,203.36 1,191,203.36)
HoAth 471 451 - - - 180,000.00 180,000.00
ffit Tt - - - 9,378,816.53 9,378,816.53
FIZ UK B O | 371,043,503.68 - 4 895,084,704.04, 1,266,128,207.72

6.4.12.4.1.2 F|ZR KRS ) BB 43 BT
AFe4T 2017 4E 6 A 30 HARRFFE TR, HIFA MERATAA RS NE AR, HIkigs)
RIARE X T AT 4 % P 1l o BRI

6.4.12.4.2 AN XK
AN R A F 4t T EL A 2 SO (B B SR 4t 5 DR AN 3R AR B i R AR e sh i XU . A4
HIATAE % R e LN R M, R 6 5 R ANE XU .

6.4.12.4.3 FAhA#E XU
HCAbA M IR i 2k < i R < i T B 1) 2 F0 (i BOR SR B 2 R Bk T 3 A SR AN MLV 3 LAS K
T S ks DR R AR B i A AR B B AR XU o A 3k 4 2 BB THIEZR A2 5 By L T mARAT 8] [ 17 3758 5
(RIBEER AN BT W F) FEAL A DRURS SRR T BN UIE SR A AT Ao B 5 8 R DL Ry R 2 T R 52
BEAYE THIESF 117 47 BEAA IS I RE T

ARG IR S BB E B G H S e, R E B R R, Eidxha s
DRI OL BRI T, S AR I AT IGO0, M B e B A A A M R e s TR B MIESR
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IE kT B e B A, IEREAT G 3 B R 20 Yo R R s M AT R . AR e e B BE
WSS & OB AL, MBS, B E . SRASHTRIE, RESN A kA
R 37 U o

A il i BB A A 0 PG R AR L A AN A XU, o AR LS 3BT LB D S PATYI PN B 2 2 7
AR B TN 0%-100%; # oy b T A 5 (LOR) J5 ISR 537 o 2 <5 9 7 IO LU 81 9 0%-95%
RN, AN H H HAEMBRBAR IS ATHMNILZHRIES)S, NEREAMETZ 5 0k
R — A< s Feo EIF 2k & (LOF) 5 AN A2 5 H H A AEFNBR BRI B8 & A /R 40N 2 o) 1k
R )E, A ORI e B0 0 AR — 5 LN IBUR 627 MK T 2 e 5™ E K 5%; o Behh, A%k
SRR A BN AR FOR AL G R AT IR SR O M S 4, 38 JU112 ) 28 o 2 B 5 00 2 e AT KUK
FEE, A% VaR(Value at Risk)$5 Fr S A I A 5 <5 101 Wk (78 CE A A% RS, RIS AT St s R 3t 4T R
A o

6.4.12.4.3.1 HAhs X O
SHRAL: NRMJT

AHR AR
2017 £ 6 A 30 H 2016 £ 12 H 31 H
A i 4 R i 34 Bt
AVIWINIE] FEEHE L ARME FEEHE L
Bl (%) Bl (%)
A G R 7 — IR AR Y 1,095,531,325.41 91.11 | 904,387,361.24 71.43
A G PG b P — FR AR Y
Lo VEER T — SRR R
ATAE R 55 7= — BLIE R 5%
Hoft
At 1,095,531,325.41 91.11 | 904,387,361.24 71.43

6.4.12.4.3.2 FCARA A XU O RURR A 43 BT

s FH R R A2 B ) A2 2y

=8

XF B A R H 2 e B E
A (. NRIBII0)

ZSER

EAEERER

25 30 pidk 43 T



Mz BRI % RS I BR S BUE SR R AL G 2017 AP R s

2017 46 H 30 H

2016 4 12 A 31 H

A GBI HE E T 5%

%) 8,984

W% 4,638

MV G B HE T B 5%

/2] 8,984

/02 4,638

6.4.13 ABITEBASTSTHREREN AN M
RIS FLCTF 2017 4 8 H 23 HAARIE G

7.1 HEREEEFHE BN

T
&

B

7 BEAGHRE

SRERA: NIRRT

o | o T
1 & Es 4y 1,095,531,325.41 89.17
Hrr: R 1,095,531,325.41 89.17
2 I A A 4 % - )
Horpe fii2% ; )
B SCRRIESR - -
3 T4 BT ; )
4 S RAT AR AR - -
5 NGRS 4 Rl 7 - -
Forbre ST [ 1) S\ B 4 il ] ]

A0
6 RATAA MG T & & &t 131,100,396.21 10.67
7 Hofth % 15055 7 1,998,991.42 0.16
8 it 1,228,630,713.04 100.00

7.2 WMEPRZETWHRORERFTAE
7.2.1 WEREATI AR E N R R A S

fRE | S RES N b S
A & Ry A sl ; )
B KA - ;
C izl 938,387,194.58 78.04
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D HL7). BT IR BORAE R R - -
Y 31,636,075.70 2.63

MR - )
AZBIEH . S RERIRENL 47,424,312.26 3.94
A5 Aol - )
&R RS B R RS 6,099,207.62 0.51
SRl 71,984,535.25 5.99
S Hiu =l - .
R BRI 55 I 5l - )
FHERF SR A MRS - )
IR PSRN 2 Fe it B EE - -
JER RS ASEAIE AR R 55 - )
HE - )
TPARESTAE - )
A AR R RO - )

2

2 =]

m

I (@ |m

[

mw | |lO|v |0 |Z2|Z|r X

&1t 1,095,531,325.41 91.11

7.3 AR A FMHME 5 E S B E H BN R T R A
SR ARG

i B 4 E i
Fag | WA Ji ZE A4 K HE(K) AVIRIKIED
B L A51 (%)
1 300458 A ERHE 3,877,966 102,145,624.44 8.50
2 300007 DU T 4,458,103 85,863,063.78 7.14
3 600114 IR Ay 3,836,583 67,140,202.50 5.58
4 300196 KA 1,925,007 57,268,958.25 4.76
5 002494 A 3,708,281 54,066,736.98 4.50
6 603737 AR 824,100 52,849,533.00 4.40
7 600885 TR A 1,285,530 51,279,791.70 4.26
8 603517 AR i 1,393,696 48,598,179.52 4.04
9 600686 EHIRE 3,629,599 48,273,666.70 4.01
10 600004 H =l 2,569,031 47,424,312.26 3.94
11 000823 e L 3,090,333 44,562,601.86 3.71
12 603718 BRI 3,027,600 41,841,432.00 3.48
13 002090 SRBHE 1,475,319 35,038,826.25 2.91
14 000401 HARKIE 2,253,600 34,682,904.00 2.88
15 002325 W R A 4,333,709 31,636,075.70 2.63

32 T3k 43 L



Mz BRI % RS I BR S BUE SR R AL G 2017 AP R s

16 600761 GRE T 2,346,900 30,744,390.00 2.56
17 600563 R 518,747 25,631,289.27 2.13
18 002384 UK 978,600 24,171,420.00 2.01
19 600030 HEIES 1,418,400 24,141,168.00 2.01
20 000776 7 RAESF 1,391,441 24,002,357.25 2.00
21 601688 HEFRIAE S 1,331,900 23,841,010.00 1.98
22 002466 R 426,090 23,157,991.50 1.93
23 600038 W E A 401,574 18,380,041.98 1.53
24 600562 R 612,653 16,872,463.62 1.40
25 603816 iR o J 270,716 15,912,686.48 1.32
26 300061 JRETN 455 819,896 15,102,484.32 1.26
27 600801 HEHIKIRE 1,557,400 14,842,022.00 1.23
28 000639 [ 666,195 13,183,999.05 1.10
29 600362 YL a4, 707,400 11,926,764.00 0.99
30 002174 T IR I 244 191,800 6,091,568.00 0.51
31 600596 B ey 530,100 4,479,345.00 0.37
32 603801 BBy 1,406 47,522.80 0.00
33 603043 IR AER 1,810 45,738.70 0.00
34 300666 LEHT 2,276 43,448.84 0.00
35 603335 AR 2,230 24,864.50 0.00
36 002879 KU 1,313 23,660.26 0.00
37 002881 EAE R 989 22,608.54 0.00
38 603679 HEARRH 809 21,438.50 0.00
39 603938 =Ry 1,246 20,932.80 0.00
40 002882 &M 2,966 18,389.20 0.00
41 603933 HReRHY 857 17,311.40 0.00
42 603305 JETF A 1,351 15,212.26 0.00
43 300669 T A 841 14,650.22 0.00
44 300670 KM e 1,259 13,760.87 0.00
45 603286 H#& BT 890 13,528.00 0.00
46 300672 R 1,257 10,659.36 0.00
47 603331 Hikks T 999 9,620.37 0.00
48 300671 BB 942 7,639.62 0.00
49 603617 HARBAR 832 7,429.76 0.00

74 HMEFARESTHASHERZES)
7.4.1 RIENSHE RIS T FH 29080HT 20 44 KR A4

SRR NRTT

o AR L 4
75 Ji ZEARAD JE ZE 44 F N PN 7= HE P A5
(%)
1 300007 DUBFHE 89,118,411.71 7.04
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2 600259 JTRA R 75,541,924.57 5.97
3 002325 ULV Iy 71,778,533.06 5.67
4 000002 Ji Fla 68,527,386.76 5.41
5 603517 AR 55,559,823.85 4.39
6 600004 Hzbl 52,569,780.94 4.15
7 600885 TR A 51,627,722.42 4.08
8 000823 e T 50,166,455.52 3.96
9 300458 A BRI 48,210,898.19 3.81
10 001979 FHrsdea 43,454,713.64 3.43
11 600686 SR 41,844,844.15 3.30
12 002425 UL 41,756,484.76 3.30
13 600466 W KRR 37,964,068.00 3.00
14 600039 VY 1| B 36,766,478.56 2.90
15 000401 HARIKTE 35,372,042.23 2.79
16 300144 IR 32,323,351.90 2.55
17 000776 T KAES 32,061,844.07 253
18 002099 W 31,697,802.98 2.50
19 600837 B ESF 31,133,894.98 2.46
20 600563 R T 31,013,776.86 2.45
21 600761 ZRET 29,847,469.52 2.36
22 000639 75 A& 29,629,934.91 2.34
23 002090 SRR 28,463,418.52 2.25
24 603737 = R 26,835,390.66 2.12
25 300224 IE RGN 26,015,021.82 2.05

7.4.2 RIFSEH SR HIRIE-S R FE 29500 20 4 KRR A4
EA: AR

AR AL 4
5 i ZEARHS, Ji S A PR A R 132 A P A EL A
(%)
1 002510 RIRHE 99,415,229.84 7.85
2 002284 MR Ay 84,221,849.50 6.65
3 600576 UESE 4 75,126,966.54 5.93
4 600259 JTRA R 73,812,597.57 5.83
5 002200 mRES 65,307,369.47 5.16
6 000002 J Fta 65,105,623.15 5.14
7 002699 E 2 50,757,111.61 4,01
8 300011 LN ESTN 45,619,215.61 3.60
9 001979 st 43,866,700.57 3.46
10 002425 JIHCCt 40,827,750.64 3.22
11 002494 S 40,546,958.31 3.20
12 002150 pERHELE 40,375,112.70 3.19
13 002325 U A 39,835,918.87 3.15
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14 600466 B KRR 35,681,081.66 2.82
15 600039 VY )1l B 31,818,666.45 2.51
16 002099 25 31,330,537.98 2.47
17 600837 AR 30,502,575.00 2.41
18 300144 RIFIEHZ 29,866,321.80 2.36
19 603737 AR 29,780,783.53 2.35
20 600110 TEE AR 26,115,805.67 2.06

7.4.3 TNBER)RA SR B BRER RN S
Gas, AR

SEANBEEERI A (RAS) i 1,847,994,415.01
SEHRERRN (3E) B 1,602,514,709.72

7.5 MRS AR BSFREAS
AIE AR WRARFFA R

7.6 SPARAZ A SEMME oy B S 3715 B BB R/NER P B AT 148 25 3 3R 9 4
AIE AR RRFFA R

7.7 IR FMME b B FHE RN B BT B SCRAES B3R A
ARSI AR T AR RFAT B SRR SR

7.8 MEPRE A RIME SE ST FE B DEEFRRT LA R SRR T A
ARG ARG AR RFFA ST 2R AT

7.9 SPARAE A FOMME o B4 B 15HE BB R /NER R B AT A8 BUES 3R 4
AIE AR RRFFABOERH -

7.10 REWARAZE ST R KIBARR I 2 E O
7.10.1 FREARA T SHH KB B Re A1 20 B 4

ARSI AR T AR FFAT AR 1B

7.10.2 FESBHEBIGHR KT BOR

ARG ARG IR GRG0 AAR GBI, AT EoRARYE )RS B N, B
EMORMEAEEHEK, ARSI TR BORECR £ ER ARG S S iE R bt
Erap
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AT G AE AT AR I B
T RE R A R S A Al AE AT

AR G BENCRE T8 70 75 FE AR I B A et 1« sl B XU RG RF AL
VETHREAT B, DARRRBE BT & B A XU o

SR, CREEE IR SR Tz A B i i AT s Mk e, JRas & R

LB RCE . AR,

PRI 2 BB BRI BT A B B SRS S5 A UE 1Y), AT 2 I R A E AT

711 A HIAR AR RS TR B E AR5 57 E 5L
7.11.1 A E A S BRBOR

RIEAIL GG AR, RS AR TE G
7.11.2 REHARAZE ST B B GO S SR 25 B 48
AIE AR AR AR R AT G 5

7.12 BRAEIE MiE

7121 AREIIA, RIS EBATHTT A ISR AT BT g 5

Tt H AT —E N Z B ATTETT. TR,

IISZSHER), RSk

7.12.2 REE A AT+ AR, AT T e R RS Sl SR P 2 AR IBREER

7.12.3 JAR HA S IR =1
Bfr: NRMIT
K SR &H
1 A7 H PRI & 472,275.68
2 YT UE 3 Sk 1,505,600.07
3 Vb gl
4 VLRSS 21,115.67
5 JSZHAC FR K
6 FoAth SUSCER
7 i 9
8 HoAt
9 &t 1,998,991.42

7.12.4 FARFEA K40 T He BT BT B 535 A
ARSI AR AR R b T RO I AT 57
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7.12.5 BIRFET+ B R ARSI 32 PR LA

SRRAL: NIRRT

VOB | bAevirE | USRI
Feo| mEen | RE s

A Ll (9%) 55
AR

1 300458 LER 66,022,843.08 5.49 e
Fibe om =
AR

2 002494 et fix 54,066,736.98 450 v
I il

8 E&MBRAEAER

8.1 MIARESHIRFE AN BEAFFANGH

trasn e 4

IS PN 1]
FFEE T IR AEs e e WINT e
ESED AL (fa))
IS R A R A
ESERfE ] S SR
Eb 3] Eb )
12,267 106,662.72 | 411,147,863.06 31.42% 897,283,727.44 | 68.58%
8.2 K k& +2FEAN
F5 S EPNEA A () b7 BT R EL ]
IS e 2 5L A PR
1 iﬁ¢ PR 2 5 R R 106,017,260.00 8.10%
2 [ B B AR A A TR A F 100,017,000.00 7.64%
RlIE AR — MR B ARAT — 5 T IE %R
3 | 52,297,443.00 4.00%
7o e FA PR 7 ’
R EIES: — YAVRAT — B IE R TR
4 - AT 31,250,581.00 2.39%
70 30 BAE LR EH ’
5 BRIRE 20,003,111.00 1.53%
6 E R AR A 20,001,361.00 1.53%
7 H O 2R PR A 7] 14,999,291.00 1.15%
8 | ILAFRIRZNARRAH 11,867,765.00 0.91%
s ;E \\A 11%7AN /\E‘ — Ll =
9 ?jﬁ/\ FARIS A A PR A 7] — Ji e~ 10,282,653.00 0.79%
HA
FIERWEFCAR AR - IERTE
10 . e 10,003,050.00 0.76%
7 Mk T (FOF)L S iF 4 v 3 °
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8.3 HIRESEE AR RFFAEEESHHRL

BiH FEA LSS (U ik 5 G A A L)
FE TN DAL G R A 5 172,276.92 0.01%
8.4 HIRFESEEHAK M BIFA R TR AL B X AHELR
RABEREBNI . FEE BRI 5T AR Z R IR AU 8 e X Y 0 A&
B MESE A ARRES OSBRI EE XA 0,

9 FBAEES M)

BT
HEAFAEMH (2016 49 H 13 H) L MEUEHI 1,308,431,590.50
A BAHAA) 2y A0 A 1,308,431,590.50
A JH I 4 e
P AHR A AL 4 B [H] 43 40
AR B SR A B A -
AHR A AR T A0 B S 1,308,431,590.50

10 EXRHBMHER
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o
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IR AR 1

KIhES 1 - - - -
%% 1 1,156,640,452.85 |  33.56% 1,054,047.68 |  33.25%
PRAATIIE = 1 1,111,262,213.42 |  32.25% 1,034,912.85 |  32.65%
FHZRES 2 787,972,069.22 | 22.87% 723,690.98 | 22.83%
WS 1 294,325,246.99 8.54% 268,219.26 8.46%
AR 1 95,845,287.53 2.78% 89,259.87 2.82%

e 1 FFRT RIS ) i B bn ik

RS EHASSUEFIESF BN, B S BIefAIL SRR KT M, IR briE N

(1) WEEHERTE, i, B NaEnliE, JEaen eit sk m B R T 1R,

(2) WHFESED s, A E BTN RIL TR TN G, e A X A 55 /R 2, SRt
BB T TR AN AT R S5 5

(3) AA M IRIAERL, REMERNIHES 2 10Mh 55 &1, RORBREEHUIRZ AR BEIR, dke
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(4) HAbAT M+ SR AR 2 Bl A1 E 5 S -

2. Fri T A BTk e .

(1) 225 H T IS T IR R 55 BEAT PPAY

RO 12 S RV RN kA B3R5 5 T BARERT (IR R SS VR INED X eik
52 5y WIC I3 T AR 55 R AN ZR 5 S AT VR o

(2) S CHrIEEC 5 oo B # %K)

R I IR R AL 5 e TR SR SIS S5 R, FROUE g o, 1S (I s
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REEHANSEIERNZZREZT QRS Bl i) , FarmEetE A
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2017 £F 2 F Se AL AT R TRIARAT B HUIE = TR Y1 003414 52 %) Hi T

10.7.2 EESMRUESAF R 5 BT MESF IR K 1E 5L
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1 KFHE T E I sl SR v 8 | (CRERHRD) . GEFRER) . 2017.02.08
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