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WAL S W SO A4, BRI, B ECE . IRPTH AT B IE, REBSIN AT RE R A4
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RIS U o

AT it 1B A A ) B PR AR LA AN A XU, o AR G P BT AH A rp T B4 5007 B FLRT E )
i e S 45 % AP D9 B G B 7 19HELIY 10%-70%, Bk AT #E4 io A ) H B 07 3058 L O < 9 71
K] 10%-65%, [ AT & Hi A5 53 i o I Rt P 52 71 10 HL 8 e S5 430 W L 1 D < 7 1 ELI) 10%-65% Ui
Gb, AEESRFEEE NS H X AL G IR BRI St 4%, e is H 2l BIEN 54
BEAT WS FE B, E045 VaR(Value at Risk)5 5 35 R i A 3 < T i AOTERFE A A KU, B g T St 0T X

B HEAT BRER A o

7.4.13.4.3.1 AR R M

SRR NRTT

AR LA RER
2017 /£ 12 H 31 H 2016 4 12 H 31 [
st s
5
B et
AR ARHHE
fi L fibe Y
(%) (%)
L Gy VE G R e — IR R 1,259,421,126.68 78.77 1,536,206,510.64 78.18
S HES R — M 1
S — BRI
At b — B
&t 1,259,421,126.68 78.77 1,536,206,510.64 78.18

7.4.13.4.3.2 FoARA A XU R 4B

ik B 25 bl e i v DA AR ) HoAth T 37728 B AR AN AR
X = A R H B 4 3 P2 iHE )
oM (AL AT
AH I R AR 5 AR B A M AEREE
S 2017 £ 12 A 31 H 2016 £ 12 A 31 H

7.4.1) b7+ 5%

1. Mk & Ll B 3 HE (B

4 hn#) 138,250,000.00

N 234,600,000.00

7.4.1) T F% 5%

2. Mk B L B B AE (B

/%7 138,250,000.00

k%1 234,600,000.00
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7.4.14 5 BT EARAIIAT S vHR R T Ul B B AR
1) ~AeirE

(a) 4 THA RMME TR

AFRMMETHELRITENZR, XA RMETHE BT & BA 3 28 S5 N E T E 1 A%
JERPSE :

H B MRS B AR ER T3 LR R Rk

SR BRES— R AR NAB A DB 7 A7 5 I A i A T LR M) A

BRI MR AAGT A TSNS -

(b) FFELLA BT R R GRI TR

(i) #ZREmTHARNE

12017 4F 12 H 31 H, AEEERFARILLA O E v & B IR ST N S50 88 e Rt ot 7 o s T

—JZIRIIARETUA 1,209,375,790.76 JC, J& T 55 —JRIKIIAREUN 269,200,061.20 7T, FoJ@ T4 =JZ K
f434(2016 4F 12 A 31 H: %5—J2X 1,438,676,941.01 7T, %5 /2K 374,859,093.65 7T, L=
)

(if) 2 FRUHE T RE = KA B K2R S

STAUERAC 5 T L SRS, 25 HIL R U=, 22 5 ATl R (B Rk A I (1952 2 A
TEER) BUR TAEATTRATERE I, AFEEAS TR H 258 5 I E K H IR 585 A TE TR A
BIR A TR AR R ISR AN TR 1K) 2 SEA BN ER — 20 AR I il 1 8 v R AR AN Rl R 2 4 A\ AEDX
TARMARFETEE, M R BCEE AT A RAME R & 58 — B R 58 = R K

(i) 55 =2 A S B AR AR A AL 2 450

o

(c) AFRFEERILA SEO B T B I e il T H

T 2017 £ 12 A 31 H, ARE G RFFAARRRS R A S i T 1 el 987 (2016 £F 12 A 31 H:
I]) o

(d) ABAA st T <efh T H

ANCAZY SO R T A < i B 7 R A7 £5 S LR L SGRIUN A axm ffr, LK I S5 A o
TEARZER /N

(2) HE{ER

MRAEEG . EZ B SR T 2016 4 12 A 21 HAAG 1 FL[2016]140 5 (O THHf&ml fith
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FEIFR B B RSS SS M ERECRRE AT MRE, PRSI R R AE R E R T
PABE 7 b BRI B RN o

RAEMEGHE . ERBLSERT 2017 4£ 6 A 30 HAA A BL[2017]56 5 (ST 58 7= il E AL
AR ERE A FFE, RE T REENZE RE AR T A R E RS BTy, B E
SRS, T 3% ML EBL. XS BHE ™ hE 2018 4 1 F 1 H i & 1 f2 h k AEH1
ERNAAT N, REGNIEB, AHEY: CHSERin, COBBMNRE ™ mEHEANLEH
B BRI SEAE A0 2 0 A58 B R o

BeAt, S, B K BS5 AR T 2017 4F 12 25 H A I AE[2017190 = (5% TR i € %t
BEAT B AR 5 19 (R R B R 0 ) o B8 i A BN H 2018 4F 1 1 1 Hilgis B R ™ i i 5%

WSS R R 73 < it e L 55 ) 5 R A R
BB A FE 4 2017 4F 12 F 31 H B SIRIUANT 2017 4F BERI 48 R TCREN .
(3) BRAFAMMEMIGAERLAL, A B it 3 H A3 870 75 2100 I 1) L At Z L S 00

88 HWHEAAHE

8.1 HIREEE=HEIEM
SHEAL: NIRRT
JF5 i H & A S (%)
1 &L &y 1,259,421,126.68 78.35
Hope R 1,259,421,126.68 78.35
2 Fee 4wt
3 [i] 5 Wi 2 4 % 219,154,725.28 13.63
Hpe figz 219,154,725.28 13.63
B SCRAIESR
AL e
ST S TR
SN IR 4 il %
o ST R 0 £ SN
Ee R

AT RS T &M &6
7 ) 115,179,318.00 7.17
it
8 HiAth #5101 %% = 13,749,075.54 0.86
9 &1t 1,607,504,245.50 100.00

o
EE

it

o
3!

\
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8.2 HIREAT WA RIBEREAS

8.2.1 R WIARALAT W70 KA B N B R I i 4L 5
EAEAL NRMT

EE XAt

ELEB] (%)

(e Tl 2 ~RME

A VIO NN ON:: 4

B KA,

C il 1,084,339,782.87 67.82
D HL 1. . BRI PRI R, 16,143.20 0.00
E it 4

F &N

G AT B AEATHEE 17,957.94 0.00
H A5 FE ol

I AR ARSI S 34,112.55 0.00
J R 158,871,286.92 9.94
K el 16,109,520.00 1.01

L G AN 55k 55
M FHERE A AR S5

N IKF S FREEA A St B 32,323.20 0.00
0 JE RS  ABFEANH AR R 55
P HE

Q | PAEMMETI
Th R

o
S ZiE

it 1,259,421,126.68 78.77

8.3 MR A SAHE LB S E LI RN HEF I BT A B B3R 48
SR ARG

SE- S ARl

B LLBI(%)

Frg | RS i 22 AR K (k) NRhE
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1 601336 BRI 1,287,573 90,387,624.60 5.65
2 600309 FiEA 2,320,200 88,028,388.00 5.51
3 600563 R 1,545,285 78,515,930.85 491
4 600019 FEA 8,802,820 76,056,364.80 4.76
5 600176 HEEA 4,447,760 72,454,010.40 4.53
6 000568 PNEE 1,080,700 71,326,200.00 4.46
7 601601 EHE NS 1,653,396 68,483,662.32 4.28
8 002677 RAE N 3,898,560 66,080,592.00 4.13
9 300274 FH 't FLE 3,448,100 64,720,837.00 4.05
10 601233 e B A 2,867,400 64,487,826.00 4.03
11 000988 TR 3,361,300 55,730,354.00 3.49
12 600885 TR LAy 1,190,110 49,234,850.70 3.08
13 000786 e st 2,082,271 46,851,097.50 2.93
14 603589 (NS 973,400 44,825,070.00 2.80
15 603737 = R 545,610 38,678,292.90 2.42
16 600887 BRI A 1,106,150 35,606,968.50 2.23
17 600426 e e Tt 2,200,686 35,034,921.12 2.19
18 600782 SEAR I A 5,003,574 32,923,516.92 2.06
19 300196 KA 2,514,958 32,795,052.32 2.05
20 300408 =IREEH 1,606,738 32,391,838.08 2.03
21 002026 Ll 2R Bk 3,687,291 29,719,565.46 1.86
22 000661 KI5 = 148,500 27,175,500.00 1.70
23 600282 FA AN A 5,157,000 24,959,880.00 1.56
24 300433 AR 546,300 16,307,055.00 1.02
25 002285 AT 1,444,800 16,109,520.00 1.01
26 002920 1 3% 4 ) 4,569 178,784.97 0.01
27 300735 JtaL R 3,764 54,163.96 0.00
28 002915 TR A 1,085 38,181.15 0.00
29 603477 PR AR 1,955 37,027.70 0.00
30 300730 BHE R 821 34,112.55 0.00
31 300664 JICHLEINTS 3,640 32,323.20 0.00
32 002919 2 E iR 821 28,948.46 0.00
33 002922 FrRUR 1,245 22,248.15 0.00
34 603161 il 1,239 20,753.25 0.00
35 603283 FENE 1 oy 1,349 19,614.46 0.00
36 603329 AL 1,183 17,957.94 0.00
37 002923 TR A 954 16,227.54 0.00
38 603080 s KA 1,187 16,143.20 0.00
39 300684 AR 827 11,528.38 0.00
40 603655 BT RN 881 8,193.30 0.00

8.4 MEH AR EBR R ASHE AR
8.4.1 RitFT A& HIRIES B FE 2% 5HT 20 4 KIREE A4
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SRR NIRRT

o7 A 4 R
5 Ji SE AR JI 524 R EN L S DN FE A LA
(%)
1 601336 BRI 298,696,631.37 15.20
2 601601 EEIE NS 221,974,487.31 11.30
3 600109 H & kg 175,849,500.89 8.95
4 600019 By 173,637,526.02 8.84
5 002241 HOR A 155,899,539.37 7.93
6 002466 R 155,354,223.75 7.91
7 000568 FINEE 149,924,989.95 7.63
8 300007 DUBAEHE 145,146,797.54 7.39
9 000858 i AR W 141,514,441.81 7.20
10 600563 R T 135,673,057.99 6.90
11 600309 FiEA 128,433,472.75 6.54
12 600585 HFIZIK IR 121,928,746.53 6.21
13 601688 HBIRIES 121,371,596.97 6.18
14 600282 RN A 120,566,752.31 6.14
15 000898 M Ay 119,156,807.45 6.06
16 600031 =—®ET 113,148,921.24 5.76
17 601818 HRERAT 107,932,649.19 5.49
18 601233 e B A 96,287,758.25 4.90
19 600426 e T 95,561,864.16 4.86
20 600958 RIS 94,284,546.34 4.80
21 603517 LR 83,196,089.06 4.23
22 002050 e 83,052,821.59 4.23
23 600782 ETR A 82,945,789.21 4.22
24 600686 EHIRE 82,371,865.48 4.19
25 600885 TR LAy 80,978,121.52 4.12
26 000823 e L 80,896,389.31 4.12
27 300196 Ky 79,564,113.87 4.05
28 600999 FARIES: 79,265,930.43 4.03
29 600570 fH AE LT 77,105,480.28 3.92
30 002325 W R A 75,052,649.27 3.82
31 000970 AR =38 74,178,319.53 3.78
32 300061 R A 73,872,297.53 3.76
33 600176 HEEA 70,490,338.94 3.59
34 600549 I mEEN 70,416,041.40 3.58
35 601238 IR 68,589,670.04 3.49
36 002460 2N 67,484,045.28 3.43
37 002677 WLE K 67,228,861.31 3.42
38 600755 JEZ T 66,949,705.64 3.41
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39 600966 M4 64,855,232.54 3.30
40 000830 =T 64,343,795.64 3.27
41 603589 (S 64,148,853.70 3.26
42 001979 LA 63,204,703.44 3.22
43 300274 FH 't FLE 62,281,954.55 3.17
44 600185 Ab: Vs 61,802,789.00 3.15
45 002668 LR 61,611,023.33 3.14
46 600004 Hzblg 60,873,531.89 3.10
47 000988 e TR 58,719,050.62 2.99
48 002635 ZIERHE 58,351,217.40 2.97
49 000700 AR 58,074,124.12 2.96
50 002026 T N30 57,731,517.63 2.94
51 601857 A 56,778,088.93 2.89
52 600466 W KRR 56,139,364.05 2.86
53 600196 SEEKEZ 54,852,207.60 2.79
54 000786 By ) 54,350,010.81 2.77
55 603737 =R 54,264,682.88 2.76
56 002510 RIRHE 53,323,209.68 271
57 002425 JIHCC 53,153,305.29 2.71
58 600887 BRI A 53,090,287.12 2.70
59 300458 A BRI 52,600,805.98 2.68
60 000987 et 51,965,010.98 2.64
61 600039 VY )1 B 50,496,887.92 2.57
62 600030 S IESR 50,115,788.80 2.55
63 600298 GHLRERE 49,942,153.20 2.54
64 600006 RERIAE 49,364,537.49 251
65 300433 R 49,318,905.91 251
66 300116 IR Fii iR e 47,510,090.90 2.42
67 600808 TR R 1y 47,488,224.22 2.42
68 000789 JitEE 46,820,428.04 2.38
69 600801 HHTKYE 45,186,984.83 2.30
70 000002 Ji A 44,711,593.69 2.28
71 601311 IRIE AR 44,459,500.47 2.26
72 002240 AR A 42,452,640.12 2.16
73 000825 KENAES 41,222,665.88 2.10
74 601012 R R A 40,309,857.36 2.05
75 000639 [ 40,083,247.51 2.04
76 300408 =AM 39,855,205.31 2.03

T AT RN G 5 KSR e (RS BN IR LSS B 3181, AN EAHORAS 5 9 -

8.4.2 RIFSEH S NS T 1F{H 2% BLHT 20 44 KR B4
SEEA: AR
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o ) 4
F5 Ji ZEARAY Ji% S A PR A R 132 A P A EL A
(%)
1 600109 E & UE 5 280,913,460.30 14.30
2 601336 HAELRES 231,687,853.81 11.79
3 601601 EHE NS 192,390,661.85 9.79
4 002466 RIFHM 178,835,281.55 9.10
5 002510 At 167,637,117.90 8.53
6 002241 ORIy 150,564,072.38 7.66
7 000858 T R W 150,530,787.15 7.66
8 600585 HFIZIK IR 128,338,914.93 6.53
9 300007 DUBFHE 127,383,661.23 6.48
10 000898 AR A 124,424,807.38 6.33
11 002447 JREBRHY 119,928,879.72 6.10
12 300196 K i t 118,128,430.38 6.01
13 601688 TEFRUE 5 111,958,150.15 5.70
14 603799 R 111,494,016.47 5.67
15 600031 =—®ET 108,447,954.85 5.52
16 601818 FeRKERAT 106,436,876.15 5.42
17 600686 EHIRE 105,874,072.61 5.39
18 600019 EA 104,540,095.99 5.32
19 600576 FEIFSCA 104,463,737.18 5.32
20 603737 = R 103,774,221.30 5.28
21 002325 ULV Iy 102,835,542.97 5.23
22 002200 “HAES 97,968,554.02 4.99
23 603718 HRIED) 97,954,948.82 4.99
24 002460 Erg=<i N4 95,597,838.37 4.87
25 600259 IR 92,510,771.45 471
26 600958 RIS 90,308,218.86 4.60
27 600114 IR E Ay 88,233,247.90 4.49
28 600282 RN A 87,108,886.12 4.43
29 000568 PN EE 86,165,484.80 4.39
30 601186 Hh [ 2k gt 85,380,914.59 4.35
31 002050 —Ae s 83,559,645.30 4.25
32 000830 =T 79,312,071.14 4.04
33 600549 RN 77,372,334.30 3.94
34 600570 fH AE LT 76,889,985.38 3.91
35 600999 FARIES: 75,367,119.23 3.84
36 000823 8 LT 75,121,125.66 3.82
37 600185 % Sy Hh e 73,874,050.27 3.76
38 000970 R =3 72,984,999.85 3.71
39 600426 e E T+ 71,432,906.05 3.64
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300411 & JE 71,078,298.43 3.62
601238 IR 70,376,596.44 3.58
300061 JRETEE I 69,696,018.34 3.55
600004 H =l 68,714,598.07 3.50
603517 LR 67,726,131.48 3.45
600563 R T 66,796,363.14 3.40
600782 BN 65,527,387.60 3.33
600966 4R 65,364,436.65 3.33
600755 JE T 64,722,982.74 3.29
600546 LA [ e 64,321,965.22 3.27
001979 L 63,487,694.41 3.23
002668 BT R 60,368,409.09 3.07
002284 MR Ay 60,156,104.86 3.06
600196 SEEZ 57,917,103.53 2.95
600859 THFIE 56,696,392.86 2.89
601857 HH [ 9 56,500,281.65 2.88
600801 HHT KV 56,259,509.49 2.86
600309 Jitet s 55,930,666.88 2.85
300458 2 ERE 54,723,714.64 2.79
601233 ) B 7 54,190,372.95 2.76
601628 PN 52,360,587.62 2.66
002425 JHCCt 51,503,785.34 2.62
002699 F R 51,352,888.68 2.61
000700 AR 50,979,149.53 2.59
002635 YR 50,766,637.99 2.58
000987 et 49,787,197.98 2.53
600006 RENIRE 49,652,202.19 2.53
600030 S IESR 49,603,651.26 2.52
600466 WK 49,561,884.86 2.52
300116 IR Fi iR BE 49,353,893.68 2.51
600298 I EERE 48,117,890.48 2.45
000789 JiEE 47,668,262.52 2.43
600808 ThAA Ry 46,335,015.85 2.36
000002 Ji A 44,418,858.06 2.26
000717 HERA L 43,969,705.74 2.24
600039 VY )1 F 43,210,872.44 2.20
600885 TR LAy 42,866,798.17 2.18
601311 LTl 42,338,330.18 2.15
000825 KA 40,871,847.21 2.08
601012 R R A 40,535,463.61 2.06
601899 N4 39,694,295.00 2.02
600486 e T 39,323,594.04 2.00
002240 AR A 39,311,522.57 2.00
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ez TR EE SRR AL S

2017 EEFIR A

VE: RIS

8.4.3 TABE ) RA SR B B E R B

S H R I S RS A (RS AN SR LR ) I, ANFBEM AL 5 A .

Bpr: NRM
SENIEZEHI A (RlAs ) i 8,007,523,083.33
EHBEERIURN (3D BAT 8,416,431,672.93

TE: AT NBERHEA GRAD) AU SE BRI OREZ) B HE 4% S T2 R AZ <
(A AN TR AR H ) 3151, AFREMRAZ S 2

8.5 HIARIEMIF MR BFREAS

GERAL: ARG
Fr 5 375 il A RME R
fEEEHI(%5)
1 B K 77 2,007,600.00 0.13
2 | JUTEHE
3 ERIR 149,565,000.00 9.35
Horpre BUORVE &R 149,565,000.00 9.35
4 iz 25,683,500.00 1.61
5 Al Rt o
6 TSR
7 BRI QR Y] 41,898,625.28 2.62
8 [ VA7
9 oAt
10 | &it 219,154,725.28 13.71
8.6 IR IZ A AMHE 5 E S T 1HE LB K /NHEFF IR0 L2 R R 4
SR ARG
Fr 5 AN i 57 4 R HE(5K) N M E R
H A1 (%)
1 150201 15 [E7F 01 900,000 89,991,000.00 5.63
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Mo R B UE SR 0T B 4 2017 AEAF R
2 128013 WG 1 294,058 27,156,256.30 1.70
3 170408 17 4% 08 200,000 19,940,000.00 1.25
4 170207 17 [EFF 07 200,000 19,904,000.00 1.24
5 150317 15 #EH 17 200,000 19,730,000.00 1.23

8.7 JIARI A FMME b Ee B 5HE LR/ N B BT B SCRAES B3R A

ARSI AR T AR RFAT B SRR SR

8.8 MEHARE A AYHE SEEFFE AR DNEFREI LA SRR HA

AIE AR WIRRFFAT St & /BB

8.9 JPARIZ A FMME oy Fe 4 B 15+E H B R /NHR P B AT A8 BUE S 3R 4

AIE AR RRFFABOERH -

8.10 MEWIARAZE SRR KIBARR I 2 E LY
8.10.1 R EPARA T SHH KBTI Bt Fr A1 20 B 40

ARSI AR T AR RFAT AR 1B

8.10.2 ABEHHBISHRMBFER
Teo

8.11 R ESARAE SBB 1 H U 523 5 oL vt A
8.11.1 Ay fit S S BURBUR

T
8.11.2 &R AZEEHTE B B G S SRR 25 B 48

A FE G ARG AT 5 A 40 1%
8.11.3 A HAE A SR # BT

Teo

8.12 BmA AL MivE

8.12.1 AR A, A GARL T AIHT A4 UETR A RAT LA B B AT

Tt H AT —E N R B AT TR,

8.12.2 AL GAL T A AT+ A R TR, AAEAEHT Tl e 5 R RS S ISR P AR BESR

8.12.3 HAAR HAth - T0 5 =44 B
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A ARG

75 KRR G

1 17 R IE<E: 1,074,725.51

2 RESCIE SR 5K 6,764,146.81

3 ISl

4 IV &RIBSS 5,117,023.03

5 TR HA HR 3K 793,180.19

6 oA RICER

7 e 2

8 oAt

9 At 13,749,075.54

8.12.4 JARFFA KA T B K R #5355 U

SARAL: NIRRT

” B B e A one
F5 fRFACHS i F ZFR nRME

1 L1 (%)
1 128013 YL A 27,156,256.30 1.70
2 128010 it & & A5t 10,975,303.98 0.69
3 132004 15 [E 5% EB 2,298,458.50 0.14
4 132003 15 /51= EB 747,978.50 0.05
5 132002 15 X4 EB 720,628.00 0.05

8.12.5 JAARHI 44 B 5= AP A AE U 3 PR L B Bl B

SARAL: NIRRT

TEZ R rA | e B
75 % SEARHS 5% SE ALK T 57 BEARE O 1 B
N E HE Ee ] (%)
1 600309 Jiteth == 88,028,388.00 551 | A= EA

89 EEHFRAEAEE

9.1 MRESHIRFE AN BLEFAANGH

Brgeps: 4y
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i N4t
PR PR BB MABBE
RN ™)
BB A i B A PSSl
FEA Gt ERRER X
ELHil =7
99,938 13,386.65 4,436,402.86 0.33% | 1,333,398,541.68 | 99.67%
9.2 JARESEEH AR BRAFEEHHI
T H FFARHUEE () oh G T L)
e X s YNV N YNAE S C]
298,918.35 0.02%
AF

9.3 MIRESEEANMLUNRFALTFRAZES A EEXFKFELR
RNFERPE BN S BBHT SRR 0T N A 2 R e aue & 1 BeR XT84 0;

ARG NG LA AL SRR Y 0

o

§10 FBRELHEHLH)

L DANG)

BG4 AR H (2004 45 8 H 24 H)HEEA AL

1,130,480,770.08

AHR A HH ) A0 B A 1,739,587,881.56
AR S e 4 198,770,239.27
P AN I A 4 L [ 73 00 600,523,176.29
AR ISR R S

AR S IR k4 0 2 1,337,834,944.54

811 EXRFf#Em

111 EE&BBRFAARSHEN
T I T B AT N R = PR

5 55 jidk 63 7L
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112 BEEEAN, ESFEEANTIIESFEHINERATRS)

1. ARSEHNERNFZIUT .

(1)2017 4 8 H 9 H, FEEBNKA | (L ESGEHARA A R TRIS LB FERAE),
= [E g AEA ARG E RN WE DL,

(22018 4F- 2 [ 13 H, FGE BN KA V(2 GE AR A A R T RIS SR FRAE),
ARSGE WA BIRE K L EA SR S E AR L2

2. AiREHINAREGIEE N LTI ESIEE I TERANSERII T

o
11.3 BRESEEAN. B, BE&EVSKIIFA

AN T AT TR LS VR A . RS WA R BN TCE AT &0 77 1Y
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