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PO LA AT R B B, 04 VaR(Value at Risk) b R IR AR 3 4 T I 7B CE A b XU, B I T
S MO R A T BR AN

7.4.13.4.3.1 HARARE R M
SN NRTIT

ESUES EARRER
2017412 H 31 H 2016 - 12 H 31 H
LEIES filk4
WA
B el
AR AR
fiute it
(%) (%)
L Gy A A — B S AR TR 1,155,056,122.23 71.19 2,875,493,687.22 85.40
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N
¥

A G PEE R B — ke
o EEE — R

TR SR B — BUIES BT

\3
o

7

K
oS

&t 1,155,056,122.23 71.19 2,875,493,687.22 85.40

7.4.13.4.3.2 FoARA A XSS OGR4 BT
R % Kol 4 L B B v DA ) HeAt T 37728 B AR 4 AN A

X AR AR H 4 B HE
Mg (CRfr: AR
AH I U AR 5 AR B PN AERE R
bais
2017 £ 12 H 31 H 2016 /£ 12 H 31 H
kg b 31 Tt 5% 4 m#) 73,830,000.00 #4n%) 226,090,000.00
Mk G L 3T T % 5% /0% 73,830,000.00 /0% 226,090,000.00

7.4.14 FHTEBASTSTHRERE RN HAMER
(1) ARME

(a) < THA SSIMETHRIIT%
N AT REIRTERR, B2 SR E TR 5 B 2SR A BT 1 R
JEDRIE -

2 MRS B TR R T3 R AT
SRR BRER — RN AEL A M 9% 5877 B f5 B HR BRI R A
SRR AR SRBR P B AN AT DL

(b) FFELLA FEbHETHE R SR TR

(i) BExERT AL RNME

T 2017 4F 12 H 31 H, AFEEFRAA I LA RAME TR HILAR ST AN 2 I ek e i 53 h s T
B EIRINARECN 1,154,907,614.03 76, J& T35 2R IARHN 4,521,308.20 76, & TH=2KI

AH(2016 4 12 H 31 H: 55— /21X 2,638,072,483.70 G, % 7Kk 237,421,203.52 Jt, LH =2 IK).

(i) 2 SHHE TR = k18] 1 KA 5
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XIS A 5 i LT AR AN, A L ORI R A2 5 AN R (BB KR A I R 52 5 A
WER) BURTARA TP RATENG O, AR AL TEM H 2525 G ek HIWIE] . 22 5 ANE R IR &
BRAS SRR AH R ZR AR O 2 SCHHME SN — R R FFARIE Al 14 38 P R B AN P S A\ AR X
TR MBI AL, WhE RIS R A SUHHME N R 28 — R 5 =2 IR

(iil) 55 =2 R Se I E AR B A AL 5 50
o

(c) ARRFB LA e E THE R il TR
T 2017 4 12 A 31 H, AZ G AR FFA ARRFS: I A S e T 1 e/l 57 (2016 4F 12 H 31 H:
E)B

(d) ANBLA Fe iR el TR
AN Fe (BT B A S R R 7 A 4 £ T R AR SRR oA e £ i, FLIK DB S 2 e
TEMZERAD.

(2) HE{EM

IRAEBER . EZ B LR T 2016 £ 12 H 21 Hfi 4 H[2016]140 5 (LT Bifafl st
PN BB  SEG E BB AE A RUE, BUE ahie E R T R R IS BN AT
PABLE T dh'E B NSRBI o

MRAE M EGH . EZEFS SR T 2017 45 6 F 30 HAAi I Fi[2017]56 5 (6 T B4 1 S E AL
AT R IE AN HIRE, B i S S B A R o R R S E R NBAT s B IE il
Gyt BTk, 1M S RIMENCR AN E L. X B 7 ik fE 2018 4F 1 H 1 H AT & i ek AL 1Y
EBNRAT N, REOIEEBK, A% QUM ERR, CHBEMEE ™ mEHALLEH
173 R BB 2 AN 201 KR

UEAh, TABGHS . B R BG5S /T 2017 4 12 A 25 B A BL[2017]90 5 (% FALA A & 57
BEAT BN S E B EOGR A ) X B i BN E 2018 48 1 7 1 HIEEE 5UE ™ MR AL ix
ARG5S < R i L 55 1 8 B U R AL L E
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IRBIECR A A FE 4 2017 4 12 B 31 HEIW SR 2017 52 A48 AR TE R

(3) KR SHHEAMIE RSN, AT R H AL G J0 75 2t 9] 10 HoAt s 240

88 HWHEAAHE

8.1 HIAREEFAAER

SARAL: NIRRT

JF5 g & A S E IS (%)
1 & e 1,155,056,122.23 69.97
Hore B 1,155,056,122.23 69.97
2 BeHnt - .
3 [i] 5 Wi 2 4 % 4,372,800.00 0.26
Hpe figz 4,372,800.00 0.26
B FFUESR - -
4 Dt L5 gty - -
5 SR AT A AR - -
6 SN IR G il 7 86,700,250.05 5.25
o ST R £ S\
& S ' )
7 ?Eﬁﬁ%ﬂu%ﬁ%ﬁ{i\é\ 376,173,281.81 22.79
Tt
8 Hofth % 15053 7 28,476,957.48 1.73
9 it 1,650,779,411.57 100.00
8.2 MIREATW A RBERTA S
SHEA: NIRRTt
E St
e R ARME
fHEH (%)
A VI N 0| 4 - .
B P4 . .
C gk 1,109,696,785.86 68.39
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D | A A1 UK IR 16.143.20 0.00
E Al 10,273,732.00 0.63
F A A E . .
G | Bt B RRIEL 17.957.9 0.00
H {E 18 AL . .
|| R A B AR 3411255 0.00
J SRl . -
Ko | Dtk 34,947,585.00 2.15
L FH BTN 55 I 55k - -
M REZAHIF 78RN AR 55 . .
N | ARl BREGRIA LR H 69.805.68 0.00
o Ja RS AZERAN AR R 25 - .
P HE . .
Q PAERIE 2 TAE - -

A AR E AR R . .
S oSy . ;

£t 1,155,056,122.23 71.19

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

SRR NRT

o7 R T
Fag | B Ji SR A4 PR HE(K) AVIINIE]
H LA (%)

1 300138 R 12,157,024 154,151,064.32 9.50
2 600114 IR E Ay 6,621,322 104,815,527.26 6.46
3 300433 W R 2,682,060 80,059,491.00 4.93
4 300232 PR 5,479,333 78,354,461.90 4.83
5 300097 B By 2,545,647 72,296,374.80 4.46
6 603306 T 2,017,704 57,827,396.64 3.56
7 600183 A s B 3,161,267 54,563,468.42 3.36
8 002236 KA 2,193,455 50,646,875.95 3.12
9 002449 ESPeES i 2,809,612 48,662,479.84 3.00
10 002008 N 847,498 41,866,401.20 2.58
11 600352 T e 2% 3,482,716 40,782,604.36 2.51
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12 601233 Al B 147 1,594,920 35,869,750.80 2.21
13 600048 LRF = 2,039,100 28,853,265.00 1.78
14 600519 DivME e 40,300 28,108,847.00 1.73
15 002048 ERE S 1,177,226 28,017,978.80 1.73
16 600887 BRI AR 837,908 26,972,258.52 1.66
17 600486 YLD 527,145 26,193,835.05 1.61
18 002126 A 2,521,892 24,714,541.60 1.52
19 000858 i AR W 255,400 20,401,352.00 1.26
20 002241 HOR A 840,300 14,579,205.00 0.90
21 600582 KRS 3,024,316 14,063,069.40 0.87
22 002026 Ll R gk 1,390,187 11,204,907.22 0.69
23 600563 R 218,800 11,117,228.00 0.69
24 600970 Hob E B 1,038,800 10,273,732.00 0.63
25 002139 R ey 846,200 10,010,546.00 0.62
26 601877 IEZRHLAR 354,100 9,259,715.00 0.57
27 000039 Hh AR 4] 390,500 8,922,925.00 0.55
28 300088 KAZRH= 1,069,968 8,377,849.44 0.52
29 300316 m AL 395,400 8,267,814.00 0.51
30 000703 fHIR A1 378,900 8,172,873.00 0.50
31 002258 FRAE 2 500,420 8,106,804.00 0.50
32 000739 TR 2 1,230,500 7,949,030.00 0.49
33 300450 SRR 121,700 6,933,249.00 0.43
34 002384 UK 220,600 6,278,276.00 0.39
35 600641 Tk A 454,800 6,094,320.00 0.38
36 300274 FH ' HL Y 31,826 597,374.02 0.04
37 600479 F4&25 42,000 588,840.00 0.04
38 000910 KIFX% 23,000 526,700.00 0.03
39 002920 1 3% 4 ) 4,569 178,784.97 0.01
40 300735 FHeaLRHE 3,764 54,163.96 0.00
41 002915 IR 1,085 38,181.15 0.00
42 603477 PR AR 1,955 37,027.70 0.00
43 300730 BHE R 821 34,112.55 0.00
44 300664 JICHEEINTS 3,640 32,323.20 0.00
45 002919 2 E iR 821 28,948.46 0.00
46 603199 LA iE 888 27,918.72 0.00
47 002922 UK 1,245 22,248.15 0.00
48 603161 Rl 1,239 20,753.25 0.00
49 603283 e 1y 1,349 19,614.46 0.00
50 603329 AL 1,183 17,957.94 0.00
51 002923 TR A 954 16,227.54 0.00
52 603080 HraE KB 1,187 16,143.20 0.00
53 300684 AR 827 11,528.38 0.00
54 000888 A L A 888 9,563.76 0.00
55 603655 BT R 881 8,193.30 0.00
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8.4 MEHAMES T HSHERZES)
8.4.1 RIFLNSHE RIS T 1F{H 2% BLHT 20 44 KR A4
SERAL: NIRRT

S EIE Sty
5 Ji SE AR JI S 24 R EN L S DN P HE LA
(%)
1 300083 LR R 222,168,426.32 6.60
2 300138 RGN 193,541,544.50 5.75
3 002048 ERES 177,353,772.46 5.27
4 002236 KA 135,350,062.39 4.02
5 000498 L1 2R B 128,459,500.61 3.82
6 300408 =R 115,919,265.29 3.44
7 300450 SRR 108,489,851.43 3.22
8 002008 Kok 106,246,950.02 3.16
9 002449 ESPeES i 105,894,001.51 3.15
10 002519 R T 101,359,437.52 3.01
11 002020 HORT 2k 94,240,754.99 2.80
12 300433 AR 92,973,363.52 2.76
13 002765 W B e 92,500,004.29 2.75
14 300476 2R 88,414,698.81 2.63
15 300097 [EPNirg 84,259,761.97 2.50
16 000049 T % Y 83,938,280.35 2.49
17 300232 PRI 82,718,462.82 2.46
18 002460 Erg=<i N4 79,611,791.06 2.36
19 600977 Hh [ FL 5 77,959,416.24 2.32
20 600183 A mi B 74,519,468.97 2.21
21 600703 =Y H 72,413,091.15 2.15
22 000970 HRE =3 69,817,860.95 2.07

T ATSRN G 5 KSR e (RS BN IR LSS B 3181, AN EAORAS 5 9 M -

8.4.2 RIFSEH S NS T 1F{H 2% BLHT 20 44 KR B4
SEEA: AR

o B 4 it
Fs % AR JB B 44 R N e e LR 7R E P
(%)
300083 R BE 215,218,070.68 6.39
002341 R 200,967,013.70 5.97
300188 EAAR 188,640,566.26 5.60
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4 300196 Ky 183,025,955.46 5.44
5 300011 LNES %N 180,105,778.37 5.35
6 600240 Al A 178,072,905.07 5.29
7 300450 TR e 173,717,723.51 5.16
8 002635 I RHY 168,138,306.34 4.99
9 002048 TIEMN 164,686,444.39 4.89
10 002045 D' FL 2 154,769,376.51 4.60
11 002008 Kok 153,719,008.24 457
12 002068 TR A 148,844,914.63 4.42
13 000065 Jb77 Bl bR 142,849,221.88 4.24
14 000739 H 2l 137,806,564.06 4.09
15 600114 IRIE A 122,761,945.84 3.65
16 000498 Ll ZR BT 122,389,216.79 3.63
17 600502 vl 121,292,256.84 3.60
18 002494 R I Ay 118,257,540.14 3.51
19 603968 it A 1 A7 115,537,232.43 3.43
20 300408 =3R4 114,502,395.73 3.40
21 002765 WAL ) 112,611,911.69 3.34
22 002239 R 108,500,457.76 3.22
23 002519 FR LT 106,147,787.66 3.15
24 002236 KA/ A 105,117,433.57 3.12
25 002020 T2l 99,666,387.58 2.96
26 002460 A= N 98,137,326.39 2.91
27 000639 [N 98,065,441.39 2.91
28 300476 2R 90,558,736.45 2.69
29 000049 1 L 84,762,119.95 2.52
30 603929 M FHEE K 81,433,601.85 2.42
31 600977 Hh [ FL R 79,678,235.42 2.37
32 600703 =t 74,583,885.80 2.22
33 300679 HIEHA 73,539,783.88 2.18
34 002564 RikEH 67,394,486.91 2.00

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

8.4.3 TNBLERHI A B K S SR AW\ B A

Az NRMot
SEANBEEERI A (RAS) S 5,515,565,143.19
SEHBEERIURN (3D BT 7,314,740,815.94

TEe AT NBERHEA GRAD) AU SE BRI OREZ) B E 4% K T2 R AZ e
(A AN TR AR H ) 3151, AFREMRAZ S 2
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WE 4 % e 4r 2017 4EAEFEAR TS

8.5 MIRZEMEMF O RNMPREAS

SRR NRTT

o B G B 1
Jr 5 15395 it ol VAV iNIEl
TE L (%)
1| Exfik
2 | RATEHE
3 | &R
ot BURTES A
4 | ki
5 Ak AT S Rl R
6 SRR b
7 BRI X)) 4,372,800.00 0.27
8 [ VA7
9 oAt
10 | &it 4,372,800.00 0.27

8.6 BRI A SMHE 5B S FH EL B /N HEFF AT LA R s R A

SRR NRTT

SE s IRREd
Fe gy 555 44 7% HE(K) N R E

B LA (%)
1 123003 5 AT 43,728 4,372,800.00 0.27

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 MEPRE A RIME HHE ST FE B/ DEFRRT LA R &R R T A
AEEE ARG WA BRI R)E.

8.9 JPARIZ A FMME oy Fe 4 B 15+E HL B AR /NER P B AT A8 BUES 3R 4
AIE AR WRRFFABOLERH -
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8.10 M EHIRAES BT MBIRHHIZ HHOL VLY
8.10.1 #REMRAR ST MBI A AR R4

ANHe AR WA BB B R 0T

8.10.2 AEESEFBRILIIH KB T BR

ARILGAEBAT IRARIA TR GE0S, KRR AR B 5, DEIRE N B E . R A%
MIRTIR T, AREAFHEEN, SEREMSE, WEBRRRASHNRSENR, Se8ds

P RS AT 2 5 12

8.11 MEHIR AR SH B E B 5 B A
8.11.1 AHAE AT BRBUR

Teo
8.11.2 &R AE ST 1) EH G S5 SRR 25 B 48

AR I AR T AT B [ G B
8.11.3 A E AR F P4

T

8.12 FEAEWMEME

8.12.1 ARG HIN, AIESHGIIAT A UESF R RAT BB B B0

T g H AT — E N 2B ATHEDT. AT L.

TLRIFER, WERA R

8.12.2 ARG B AR T4 R, ARSI Tl 2 e & R RS Rl ISR P 2 ISR

8.12.3 HARHALINHE =M R

B ARt
75 e G
1 A ORIE 726,839.86
2 I WACAIE 25 17 R K 25,625,182.53
3 JSZHAC ]
4 IV ilDS) 127,594.11
5 IR HA FR 1,997,340.98
6 Hopth RS K
7 T H
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9 f=ann 28,476,957.48

8.12.4 FARFEA HAb- T B i T B 535 AR
I AR AR R b T O I AT e 57 o

8.12.5 FARKHI+ 4 B hAFAETIE Z FR B I AL A
ARH AR AR AT+ 4 B S R AR SUE SZ PRI -

89 ESMPFRAANGER

9.1 MIARESHIRFE AN BEFAENGH
AL

SR EPNEY |
FYEE R MUk ¥ % MNNBHE
FH AN
FEE A b Sy i b A A
Fr 0 A 1
B b 151
162,096 3,742.16 3,590,370.77 059% | 602,998,228.21 | 99.41%
9.2 HAREEEHHEAMMEAN BRIFFELREERBR
Wi H FEOESE i 4 A L)
HEEHNTEMNN G A AR S 393,261.72 0.06%

9.3 MIARESEHAKMLNRFFAELFTFRAEEHBEEXFKIHES
A E FPE BN BT 05T AR 12 R R i AU B [X ) 0
AT G ) 2 PR AR S B R R X 8] 05 0.

810 JFFBMAZEEHHZS)

L VARG

REeAHAH 012 4F 8 H 16 H)E: & A4 232,412,630.24
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AR S A i A 2 1,272,610,819.80
AHR A HH G i 4 422,579,405.37
P AN I A 4 L [ 73 00 1,088,601,626.19
AR ISR R S

AHR A AR T A0 B 606,588,598.98

y_:‘E: /é\ EP}“\@{%%’E@%T%)\{%%’D?O /é\ﬂi@{ﬁ%ﬁé\%ﬁtﬂ{%%’mo

§11 BEXFHMHER

111 ZEMRPRAE ARSI

st 30 P T 4 A AR 2 il
112 #&EEN. ZEHEANTITESHEENITNERAFRS)

1. AESEHNERNFL AT

(1>2017 48 H 9 H, SEEHIARA T (B2 ESEHARA KT RIBEEEER AL,
S AN AR S H A R A,

(2)2018 472 7 13 H, S E N RAT T (2 LS E AR AT KT RIS S B ER AL,
FRARA . BECPEA . IR L AR S E RS LR,

2« AR A ATEGFEE AL TSR T E R AN HZZ I T
T
11.3 WRESEEAN, EEUF=. BE&EEVEHIFL
WA T RATEG = FESFCE S UR A 5 I RS T TEI AR M 7= 1
37N
11.4 HGHBRIEHIHAR
AR 1 P9 TG 4 B N T R
11.5 AESHATH I THTES P
ARG Y AT R SO A B e T T S5
5 AR BE RS AT RIS 2 VT 55 BT X 4R 452 . 100,000.00 .
H AT BT AR AL T RS IS SLEIR . ARES A FEMNHRES .
11.6 FEAN, TEARKERREEA R ZEERLTTEBRL

AWEMANTLEEN. B8 ANMEEEETN G 2R G S S IR A a kb 1125 0.
5 55 jidk 64 71



e 2230 1) SRR IR S RUE S P S & 2017 SEAEE AR

117 E&MHESRA TR 5 B ITHH K IF
11.7.1 ZEMAERAFRR 5 BT BRERE LSS E L
AL NIRRT

IR 5 NS A Z 27 (AR
L5
=t il i 24 A
77 T A4 PR BT H/E
RS 40 LRSS 4 GRER
=

A Ll EL 431
TSR 1 - - - - -
SIEIESF 1 - - - - -
FRIE S 1 - - - - |-
REIES 1 - - - - |-
KIAEZ 1 - - - - -
g 1 - - - -
E#ES 1 - - - .-
S IESR 1 - - - .-
H R UES 1 - - - .-
HH AR [ bR 1 - - - - |-
RIS 1 - - - - |-
HALIES 1 - - - .-
IS 1 - - - - -
HBIRIESF 1 - - - .-
RS 2 - - - .-
JHIAUE S 1 - - - - |-
HERIIESS 1 - - - .-
B R UE S 1 - - - - -
HZRIES 2| 2,468,739,175.41 | 19.25% 2,258,551.69 | 19.27% | -
RIS 1| 2,306,103,559.73 | 17.98% 2,101,554.32 | 17.93% | -
FASUESF 1| 2,063,231,465.96 | 16.09% 1,842,884.68 | 15.72% | -
Va5 4507 W & 1| 1,682,463,213.53 | 13.12% 1,533,230.10 | 13.08% | -
ZAFIESF 1 636,704,706.37 4.97% 580,229.19 4.95% | -
AR 1 618,013,975.67 4.82% 575,557.19 4.91% | -
RPN 1 578,549,820.60 4.51% 538,801.70 4.60% | -
THZRUESF 1 578,103,661.31 4.51% 538,388.46 459% | -
IR AR 1 450,671,014.50 3.51% 419,706.99 3.58% | -
H & kg 2 411,771,782.55 3.21% 383,481.89 3.27% | -
IRMAUES 1 306,064,863.17 2.39% 285,038.92 2.43% | -
A % 1 250,887,648.45 1.96% 228,634.96 1.95% | -
B 1 223,750,684.87 1.74% 208,379.61 1.78% | -
7 IRAUES 1 98,535,642.57 0.77% 89,796.69 0.77% | -
FRIAIES5 1 76,320,551.61 0.60% 71,077.29 0.61% | -
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MlViF S 1 39,275,847.89 0.31% 36,577.62 0.31%
EEEN®:S 1 33,443,900.19 0.26% 31,145.70 0.27%

e 1y FFi T A 5 s B bk

B EH AT SUEFIEF L ENN, S BICHAIL SRR KR M, P hrdE .
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