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NE B H AT IR I E R A — 5 A =) RAT 1 T R A A

iz B AR R UEEE R 15%, Akke S AR S NS E N EN SRR A ST X b
W2 R RAT AT TOER SR, A% BT 2 5] Al s R 1 30%.

5
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.
gﬁfw
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TN, ARG M IESRE RS SE 5 P b, HARIRAIEARAT MR 3558 5, #Boy
FE B IIE BTN S IRFIAGE B hF LSS WIE 7.4.12. BeAh, ANH:G T IE 52 0] 5l
BT AN R SNSRI R R, H B IR A I S & A I BRI A fe (. Ak
R TURAIE R PR B A T B & T AN 2 6 B0 1HE Y 15%.

I HE G NS X E G G T 7 A TTAE H A AR B 1 AT AL (3R AT o T Al
SIS, B R H BRI ] B S A 7 AT H Ay 2R B i AT AR BN (B

[, ARE G Ak e BB & B HGE (R 52 5 I BI H 552 0 TR b IR 8
JEURHAZ By 5t T (I 55RO AT e J1 RATAF /KPSt AT e R PUR B S5 A% HENE 2, LK
XS AN RV AE 5y 0 T ST 5E 5 0 L A B R AT 50 285 U 8 S5 Tt 1 Ao A B A < A S8 [ D 52 5 A 50
PR AN AE S 0 T ARG o AR, AR T < Y < e BN SN 1 308 [ DU 52 g Jor 4 vt 7 B A1) - AR o 41
ool RS S A 3 7KOT s RPN BT it ) USSR S5 0B 22 5l DA DR L4 it 2 > Fe BT R A2
W IS AR B 7 i S b IR 2 D8 I HA 2RO 58 ) 0 FOT el (el 52 By I, vl 2

2 A R 55T EOR 5 2 < 4 (R 440 5E IR RV e R A — B

ZEr LR & TR S AR B8 A M I 45 2R S sl 1 XS i B T St A A AN o A AL Sl
PRI B0 R4

7.4.13.4 TR
T 3% KU A2 8 52 4 BT 45 i T L P 2 0 I/ o SR BN 4 9t B DR T Ak T 3 85 A % TR 2R O 28 3l 1
KA AR, ALHEFZ R AN KU AL A AR XU

7.4.13.4.1 RIKRE

R 20 RS 2 4 i R 2 o A (B B 4 I 52 T 3 ) 3R AR B i A I AT R IR o ) e gk vk
Srih TR B T AR 3 LT B0 SO N R RURE,  H bR Sl A 2 2 4 i T R O T I
AN IS 1] 245 SRR A8 717 17 ) 25 S 5 1 e 0T R S I 4 S M ) XU <

AN < 10 2 < BN S S AR < T i PR R AR P sk AT M, R B A S A

JEE TS LR RSB EAT A B o AR < 2 BB T A B i S CERAT T T 3558 5 1 ] 5 WAL 2 i
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DR BB AFE AR LR R 25 XS

7.4.13.4.1.1 FZR KMk D

Bpr. NRM
AR
2017 4£ 12 A 31 1EMA 1-5 4F 5L AR &t
H
wre
MR R, - - 19,625.70 19,625.70
BT 66,648,237.07, - - 66,648,237.07
g R S 6,610,081.86 - 41 6,610,081.86
1 HARIE S 960,730.42 - 4 960,730.42
N o 1,171,564,255.
T o A e - 41,171,564,255.88 o8
MIRGIEFRTE H K - 4 17,206,724.37| 17,206,724.37
‘ 1,263,009,655.
HrE R 74,219,049.35 - 1,188,790,605.95
30
1 £5t
HoAth A7 £5 - - 400,000.00  400,000.00
NATIESRIE H 2K - - 8,059,274.91 8,059,274.91
AT NS - - 1,586,837.49 1,586,837.49
NATFEE 7 - - 264,472.89  264,472.89
NATAE 5 % - - 3,631,272.56 3,631,272.56
13,941,857.
Uikrysean - 4 13,941,857.85
85
) 2 AU B e 74,219,049.35 4 1,174,848,748.10/1,249,067,797.
45
AR
2016 4F 12 A 31 1EMA 1-5 4F 5% s &t
H
B
. 368,058,324.1]
BRATHR 368,058,324.15 - . -
s R D 2,770,227.60 - 4 2,770,227.60
B ARIE S 214,951.93 - 4 214,951.93
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. e 904,387,361.2
T o M e 904,387,361.24 A
MR R 76,159.33 76,159.33
1,275,507,024.

Ao =San 371,043,503.68 904,463,520.57]
25

B £5t

NATIESRIE H 2K 6,107,611.95 6,107,611.95
AT NS 1,628,572.49 1,628,572.49
MATFEE 7 271,428.73 271,428.73
NATAE 5 % 1,191,203.36 1,191,203.36
HoAth 471 £5 180,000.00 180,000.00
Uikrysean 9,378,816.53 9,378,816.53
1,266,128,207.

IR BUREHT | 371,043,503.68 895,084,704.04
72

T RAFRAARIE G KGN SO E, IF% IR G200 i 5 E fr H 80800 H A

BAT 7K.

7.4.13.4.1.2 FIZR RS Y BB 43 BT

AHEET 2017 5 12 A 31 HORRFAMIRT ™, HEFA AT S 73 BtTiisa sl
RN A I G B R

7.4.13.4.2 AN XK
AN IR 2 18 4 b T =L 28 Fe (B B SR BN & i e R ANV R AR B T R AR Y s R o A FE 4
T B 7 b At ON R TRy, DR b T8 B R AN KUK

7.4.13.4.3 HAM KBS

HCAbA M IR i 2k < i R < i T B 1) 2 F0 (i BOR SR Bt 2 R Bk T 3 R SR AN MLV 3 LAS K
T S s DR 3R AR Bl i A AR e B B XU o A 3k 4 2 BB THIE SR A2 5 BT L T BARAT 8] [ 17 3758 5
(RIBEER AN BT W ) FEA A RS R T BN UIE SR A AT Ao B 5 48 s DL By IR 2 T R 52
AT BERYR T UE SR T3 B AR B B 5

AT B B BENAEA AN B R A A i A e, SR BT R R SENS, JE X R A

DAL BRI b, GRS TRIs TG O, M B B B R AL S A R O E s B B MIE SR
(R15E PRI BT S BT, SEHRAT & 2k i R 240 3 Y Bl O B0 B8 A P EAT 058 . ANIEB f E BENE
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WG G WA B R, VR . I BORA ST IE, REB R AT AR AE
(T A A XU o

ARFE GBI A B2 A 1 B B AR AN A AU o AR 2 B4R TR LBy 8 P P I S o 7
i 4 BT 7 (1T LA A 0%-100%: %% o0 bl FR i ek 43 (LOF) Jig I 52 7 o B 45 W2 7 R LU 3R 0%-95%
EH AN, FAH H HAERBRRIEI R & A FENOLZ G IAEE G, N4 RREAME T 58 5 17
UES— B4 s R BT iIE £ (LOF) JE AN 38 5 H H ATEFNRR YR 1 0% & L0 TR AN K58 5 1=
WEER S, B4 OREFIL 4 03 3 H7E — 4 LA I BURT B AMIE T B8 8P~ 18E 0 5%« BBAh, ARKE
2 B BN X AR TR B T R AT IRE SR A S M M 4%, e S9312 FH 22 P 7 0 i B AT UK
FE, fLHE VaR(Value at Risk)FE B %5 S I A< BE 4 TG PO VB EEAN AR JXURR:, % B T S KRR R T 2
A

7.4.13.4.3.1 HAwHHE KK O
SHRAL: NRMJT

AR EER
2017 4 12 A 31 H 2016 /£ 12 A 31 H
h 34 P
TiH
YRR AURRE
AN RME N RE
18 E A5 18 L A1)
(%) (%)

T g M a T — R 1,171,564,255.88 93.80 904,387,361.24 71.43
I R S R o 5 it
T oA — R R
A AR 7= — BUE R BF
&1t 1,171,564,255.88 93.80 904,387,361.24 71.43

7.4.13.4.3.2 FARAHRE RS O BB 43 BT

58 Bl 43t b e B v DA A Al 77 3748 B AR R AN AR

X AR H IR A
FALE T @ RPN

e FH 2R A2 B ) A2 2y PN AR
2017 %12 A 31 H 2016 £ 12 A 31 H
Mg bb i S v - 5% #H#) 105,350,000.00 N4 46,380,000.00
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| | S R 5% | /% 105,350,000.00 | /%) 46,380,000.00 |

7.4.14 5 BT ERAIIAT SRR T Ul B B AR

74141 ARME

7.4.14.1.1 AR SUHHE THE A 8R T

ANCAZ St T 1 i Al 7 A 67457 2 B 8 DR S USCRR T AR At 4l 6705, 3 PR % 34
RAK, 2ndrE 5K Em .

741412 Via et B RS T R

7414121 FJEXERITRA ROME

T2017 4F 12 H 31 H, AFEERAA R LA RAME TR H RS AN 2 I ek e i 53 h s T
£ ERRBOINRTT 1,063,221,848.40 7, J& T4 —JZXHIRHFUV AR 61,937,592.20 7T, J&
THZZUCRBONN R 46,404,815.28 JTt.

T 2016 4F 12 [ 31 H, AREERA 1 AA R E T BRSNS 8 10 & v = b8 1
—JRIRIARAIN NI T 692,074,547.43 7T, J& T2 2 IRIIARFION AR 212,312,813.81 7, L&
TR =R IRRA

7.4.14.1.2.2 A SRHHEFTR R B ERAR )

XTS5 BT LTI SR RS, 5 LI KU M. RS A ANE IR BUR TR AT
RATEERED, AT G0y W FA5 R H 5258 S RS0 K AR 58 5 AN SR A I e L 90 ) A K AR O
SERNTTHAR BRI A OEFINGE — 20k FEARAR A (B 14 5 b R A Wi N AEN T2 e (i

URCMATRIE, A AR RS R R N R E LR B B IR =R IR

7.4.14.1.2.3 H=Z A RHHERBAMA AL B &80

AEEGFA R LLA e E T B IR ST S I 6 B <R T H 2 = 2 A i E A 122 3 1%
HLINE

Bfr: NIRRT

5 5y kR B e

AR -

O\ = 2k 59,324,646.79
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HBHEBEZZX -

LT A B A SV -12,919,831.51

VeI -

HE -

AWK 46,404,815.28

AIAARTE N 6 (14 24 A R S I AIAS B AR R 1230 -12,919,831.51

7.4.14.2 FKIEEHIN

BER AR, ARG ToH ZU ] A U H I

7.4.14.3 HAhZEIR

BERFIOERH, AT IO Z U 1 HAl H 2T,

7.4.14.4 WS- HER P HEHE
AT O T 2018 4F 3 H 22 HAAFE S (3451 A\,

88 WEAAHE

8.1 MIRESFASENR
SRR NRTT

Fr5 T H & RS RIS (%)
1 B $ 5% 1,171,564,255.88 92.76
Hope B 1,171,564,255.88 92.76

2 B R e - -

3 ] 7 WA 2 45 % - -
Hrp. figz - -
PP RFIE S - -
4 T BT - -
5 S RATAE SR § -
6 N IR A SRl gt e § -
o s S 0 1 S NGR
BERlire
7 WRATAE RS H & AT &5 73,258,318.93 5.80
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1t
8 HoAth & 3515 7= 18,187,080.49 1.44
9 &1t 1,263,009,655.30 100.00

8.2 HIRIATW AR R AE

8.2.1 H 5 AR LA Tl 4y A B8 1A i SR R AL A
A NIRRT

i 4 B

HEEH (%)

A PN SN O N4 - ]

AR GRIESl N IerE

B KA . B}
C il g Ml 871,733,294.67 69.79
D A, #070 BRE KA AL R L 24.562,300.20 1.97
E 0 25,746,424.32 2.06

F HORFIZ A -

G ACIRISHT . B AERTIRENL 12,690,821.94 1.02
H EXwiIE 3784 . -
I AR ARG BRI RS 23,647,072.55 1.89
J SRl 164,725,738.00 13.19
K Bl 23,346,985.00 1.87
L FH AR 45 iR 55l 25,079,296.00 2.01
M BHEEFFEAEA RS . -
N IKFS BRI A H 15 it A 32,323.20 0.00
o) JE R AR B ERH A R 55l ] )
P HE - -

Q DA TAR -
R e PRE AR - -

27
S e

&1t 1,171,564,255.88 93.80
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8.3 MR A SAHE LB S E LI RN HEF I BT A B B3R 48
SR ARG

o7 R R
Fag | B Ji SR A4 TR HE(K) AVIINIE]
H LA (%)
1 000001 P ARAT 5,862,700 77,973,910.00 6.24
2 600019 FEA 7,243,623 62,584,902.72 5.01
3 600563 R T 1,223,000 62,140,630.00 4.97
4 600309 Jitefe s 1,628,600 61,789,084.00 4.95
5 600176 HEEA 3,792,580 61,781,128.20 4.95
6 002677 RAE N 3,055,578 51,792,047.10 4.15
7 601336 HAELRES 720,800 50,600,160.00 4.05
8 000568 PN 746,000 49,236,000.00 3.94
9 000988 TR 2,780,400 46,099,032.00 3.69
10 300196 Ky 3,526,357 45,983,695.28 3.68
11 603589 (S 975,022 44,899,763.10 3.59
12 300458 A ERHY 1,688,281 44,063,043.68 3.53
13 300274 FH 't HL Y 2,268,601 42,581,640.77 3.41
14 603737 = R 555,000 39,343,950.00 3.15
15 600782 HAR R A 5,788,400 38,087,672.00 3.05
16 000786 JeHr At 1,688,571 37,992,847.50 3.04
17 600885 TR AR 898,100 37,154,397.00 2.97
18 601318 r [ S22 516,600 36,151,668.00 2.89
19 002081 G W 1,680,576 25,746,424.32 2.06
20 002026 Ll 2R Bk 3,174,947 25,590,072.82 2.05
21 300408 =AM 1,268,800 25,579,008.00 2.05
22 000063 G TH 701,600 25,510,176.00 2.04
23 002027 T ARAEL 1,781,200 25,079,296.00 2.01
24 600426 & ET 1,571,100 25,011,912.00 2.00
25 600352 T e 2% 2,134,800 24,998,508.00 2.00
26 000591 K FHEE 4,254,100 24,546,157.00 1.97
27 600570 fH AE oL T 508,900 23,612,960.00 1.89
28 002285 HEAT 2,093,900 23,346,985.00 1.87
29 002494 A 1,854,140 14,721,871.60 1.18
30 601333 IR 2,275,200 12,672,864.00 1.01
31 000661 KI5 = 23,800 4,355,400.00 0.35
32 002920 (e% it 4,569 178,784.97 0.01
33 300735 JealkHE 3,764 54,163.96 0.00
34 002915 TR A 1,085 38,181.15 0.00
35 603477 PR L 1,955 37,027.70 0.00
36 300730 BHaIME B 821 34,112.55 0.00
37 300664 LRI 3,640 32,323.20 0.00
38 002919 4 AR 821 28,948.46 0.00
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39 002922 UK 1,245 22,248.15 0.00
40 603161 Rl 1,239 20,753.25 0.00
41 603283 e 1y 1,349 19,614.46 0.00
42 603329 AL 1,183 17,957.94 0.00
43 002923 TEHE R A 954 16,227.54 0.00
44 603080 HraE KB 1,187 16,143.20 0.00
45 300684 AR 827 11,528.38 0.00
46 603655 BT R 881 8,193.30 0.00
47 300124 CNEAR 29 841.58 0.00

8.4 HMEHARER R AGHIEARZ)
8.4.1 RitFT A& HIRIES B FE 2% 5HT 20 4 KIREE A4
SRR AR

e EIE Sty
5 Ji SR AR JIE B A4 R EN L S DN FE A LA
(%)
1 600019 FEA 202,355,126.71 15.98
2 002460 Ces N4 113,116,210.05 8.93
3 000898 BRI Ay 111,339,981.76 8.79
4 600309 FiEA 107,196,603.73 8.47
5 300498 T 102,995,573.85 8.13
6 600563 R T 99,012,779.23 7.82
7 300007 DR 89,118,411.71 7.04
8 002466 KI5 88,989,730.21 7.03
9 000858 iR W 87,922,206.33 6.94
10 601377 PV IESR 82,152,888.78 6.49
11 000002 Ji Fa 81,216,741.76 6.41
12 000001 P ARAT 77,356,032.73 6.11
13 001979 AR 75,980,846.64 6.00
14 600259 JTRA R 75,541,924.57 5.97
15 600282 RN A 75,240,305.06 5.94
16 601318 [ 22 74,239,313.32 5.86
17 600958 RIS 72,854,238.48 5.75
18 002325 W R A 71,778,533.06 5.67
19 601688 HEFRIE S 70,092,259.00 5.54
20 002635 I RHY 69,469,880.11 5.49
21 000568 FINEE 61,339,805.41 4.84
22 600885 TR A 61,267,118.42 4.84
23 601336 RS 61,257,686.94 4.84
24 600110 T 60,289,666.96 4.76
25 002241 ORIy 57,432,298.70 4.54
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26 300458 A ERY 56,981,188.73 4.50
27 603517 AR i 55,559,823.85 4.39
28 002677 WLE K 53,152,021.08 4.20
29 000661 KB 52,862,202.20 4.18
30 600004 Hzbl 52,569,780.94 4.15
31 600176 HhEEA 52,477,514.64 4.14
32 603589 (S 51,820,096.98 4.09
33 002027 I3 AR 50,194,856.63 3.96
34 000823 e LT 50,166,455.52 3.96
35 600782 BN 50,137,943.92 3.96
36 600686 EHIRE 48,936,561.14 3.87
37 000988 HBTR 48,432,975.88 3.83
38 600585 HFIZIK IR 48,408,770.74 3.82
39 000830 a7k T 45,107,489.85 3.56
40 000333 EOEE]] 44,545,391.41 3.52
41 002699 E 2 43,998,581.35 3.48
42 300061 R A 43,917,678.98 3.47
43 600426 e E T+ 42,488,596.13 3.36
44 000987 et 42,429,875.71 3.35
45 002425 JIHCC 41,756,484.76 3.30
46 002026 Lt R JEIA 41,688,334.04 3.29
47 300011 LT ESTN 41,639,054.03 3.29
48 000401 HARIKTE 41,507,301.43 3.28
49 300274 FH ' HL Y 41,168,045.12 3.25
50 601012 R LA 40,851,373.98 3.23
51 000789 JIFTH 40,192,587.93 3.17
52 300196 Ky 40,047,255.90 3.16
53 000783 KITiES 39,163,323.37 3.09
54 002024 BT 38,462,464.44 3.04
55 002050 —IeE 38,194,072.00 3.02
56 000786 JeHr At 37,994,790.11 3.00
57 600466 WK 37,964,068.00 3.00
58 601668 Hh [ 37,416,174.00 2.96
59 600966 4Rl 37,049,330.00 2.93
60 000012 M A 37,038,711.87 2.93
61 600039 VY )1 F 36,766,478.56 2.90
62 600570 fH A T 36,722,787.76 2.90
63 000983 Pa LR 36,621,813.36 2.89
64 601988 W ERAT 36,190,594.00 2.86
65 002456 RRFERHE 36,183,439.40 2.86
66 600006 RINRE 34,672,819.08 2.74
67 002078 KPBHAR, 33,781,269.84 2.67
68 300144 R E 32,323,351.90 2.55
69 000776 I RAESF 32,061,844.07 2.53
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70 300408 =AM 31,897,482.31 2.52
71 600741 HIFIRE 31,752,384.08 251
72 600518 RESE 25 31,733,173.36 2.51
73 002099 s N4 31,697,802.98 2.50
74 603737 =R 31,553,328.66 2.49
75 000063 I 31,154,307.58 2.46
76 600837 B IESR 31,133,894.98 2.46
77 000825 RKANAEE 31,133,038.17 2.46
78 002384 ALK % 30,854,846.18 2.44
79 600761 ZRET 29,847,469.52 2.36
80 000639 [ 29,629,934.91 2.34
81 002090 SRBHE 28,463,418.52 2.25
82 600562 ESE=FR %57 27,975,477.59 2.21
83 000923 mAbE L 27,319,021.00 2.16
84 300224 B RGN 26,015,021.82 2.05
85 600584 KR 25,476,388.15 2.01
86 600104 R 25,430,389.00 2.01
87 300433 W R 25,366,507.25 2.00
88 002081 G W 25,348,413.10 2.00
89 000591 KFHEE 25,336,061.67 2.00

T AT RN A 24 1S e i RS BN AR LU ) 3181, AN A SRAE 5 9 A

8.4.2 RIS & HIRIES R FE 2% 5HT 20 4 KIREE R4
AL NIRRT

SR IE Sty
5 Ji SE AR JIE B A4 R A RS A FE A LA
(%)

1 600019 EA 158,744,327.79 12.54
2 002460 BRI 135,324,258.69 10.69
3 000898 M Ay 114,865,590.35 9.07
4 002466 RIFFHRN 107,141,930.77 8.46
5 300498 i A 105,125,502.69 8.30
6 002510 RIRHE 99,415,229.84 7.85
7 000858 i AR W 94,384,913.62 7.45
8 002699 E Rt 91,257,276.17 7.21
9 002284 MW Nl 84,221,849.50 6.65
10 600114 IR E Ay 82,708,157.49 6.53
11 601377 MViES 80,097,928.76 6.33
12 300458 A ERHE 79,202,094.26 6.26
13 000002 Ji Fta 77,698,530.15 6.14
14 001979 AR 76,782,500.52 6.06
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15 600576 FER AL 75,126,966.54 5.93
16 600282 RN A 73,994,826.75 5.84
17 600259 JTRA R 73,812,597.57 5.83
18 600958 RITUES 73,206,017.71 5.78
19 002325 W R 72,129,747.34 5.70
20 300007 DR 67,041,691.14 5.30
21 002200 AR 65,307,369.47 5.16
22 300011 TN E SN 64,946,514.85 5.13
23 601688 HEFRAE S 64,385,165.37 5.09
24 002635 ZIERHE 62,929,668.18 4.97
25 600686 EHIRE 62,190,146.24 491
26 600110 T 61,492,495.25 4.86
27 002494 R I Ay 59,689,928.52 4.71
28 600004 H =l 58,760,789.62 4.64
29 603718 BRI 57,502,668.65 4.54
30 000830 a7k T 56,661,109.53 4.48
31 002090 SRR 51,678,839.87 4.08
32 603737 — R 50,273,219.95 3.97
33 600309 Jitet s 50,165,571.61 3.96
34 000661 KI5 = 49,990,951.59 3.95
35 002241 ORIy 48,917,504.79 3.86
36 000823 7 T 47,534,628.93 3.75
37 600585 HFIZIK IR 45,538,478.55 3.60
38 000333 EOE Y]] 44,289,957.92 3.50
39 601012 R LA 43,339,172.00 3.42
40 603517 AR 43,228,599.79 3.41
41 600563 R HT 42,689,982.95 3.37
42 000987 BT 4% 41,538,582.35 3.28
43 000789 JitEE 41,151,795.49 3.25
44 002425 JIHCC 40,827,750.64 3.22
45 300196 KA 40,737,995.22 3.22
46 002150 TR 40,375,112.70 3.19
47 000401 ¥ ZRKe 40,158,526.14 3.17
48 000012 M A 38,886,588.99 3.07
49 300061 JRETEE I 37,829,099.94 2.99
50 600966 4 37,770,820.00 2.98
51 601318 [ 22 37,171,336.31 2.94
52 000983 Pa LR 37,145,613.78 2.93
53 002456 RRFERHE 36,413,496.77 2.88
54 601988 W ERAT 36,255,030.00 2.86
55 601668 Hh B 36,183,295.76 2.86
56 002024 BT R 36,103,444.70 2.85
57 002050 —1eE s 35,962,554.62 2.84
58 600466 WK 35,681,081.66 2.82
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59 000783 KATIES: 34,706,832.94 2.74
60 600006 RERIAE 34,469,998.78 2.72
61 600741 IR S 34,123,840.19 2.70
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