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A A DA 5 25 < TR < L ) 28 SC B BOROR I e B A B T 37 A R AN =R LASE
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] [ M 17 3758 5
(RIBEER AN BT W ) FEAL A RS SRR T BN UIE SR A AT Ao B 5 48 s DL By IR 2 T R 52
B AT REARYR T UL T I BRI B R

AT B I B BEAEA NS B SR A i A e, SR BT R R SENS, JE X R A
DRI OL BRI 0 T, S SRR IS AT G 00, M B I B R L A A A e s B NI SR
(R15E PRI BT S BT, SEHRAT & 2k i R 240 Y Bl O B0 B8 A P EAT 058 . AR 0 BN GE
WAL S R SO A4, BRI, B ECE . IRTH AT B, RESIN AT RE R A4
TS A AL o
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7 ¢) 60%-95%,

0% BUIES B SCRFIESR . BUT 7 R R B 50 I3 M B LA Fo vk e R B A

filt Gl TR B B I LL BT Y 0-40%, Bl 2] H A2 — 48 DL I BURF 107 2k 5 817 19
EHRILEGILE 5% LL o BEAh, ARBE SR G BN HRASE G T A IR TR O b SEiti 4%, eI
H Z e BINEN ST RS &, B VaR(Value at Risk) T8 b 56 Sk Ml 1 A< 56 45 T I P98 26 4 4%
JRUSE S e Bt xRS BEAT R B A2 il o

7.4.13.4.3.1 FHAARE R ML

SRR NRTIT

ESUES EARRER
2017412 H 31 H 2016 - 12 H 31 H
LEIES filk4
WA
B e
AR AR
it fi kbl
(%) (%)
L Gy A A — B S AR TR 1,771,249,993.75 92.04 2,113,564,619.68 91.98
28 51 e A A — B
28 5y A — L
AP T — BUE R
&1t 1,771,249,993.75 92.04 2,113,564,619.68 91.98

7.4.13.4.3.2 FoARA A XU R 4B

2017 4 12 A 31 H

ik B M 25 bl B i v DA AR ) HoAth T 377288 8 AR FERAN AR
X5 = A e H 2R 4 5 P2 iHE L)
oM (AL AR Mo
AH I R AR 5 AR B A M AR
AT

2016 4 12 A 31 H

A GBI HE T 5%

1% 108,310,000.00

%) 136,050,000.00

MV G B HE R B 5%

/%) 108,310,000.00

/%) 136,050,000.00

7.4.14 BB T RN & THRR T E U KA E R
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(a) < THASSIMETHRITTE
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A FHHETHREIRPTERR, B A SR E TR RBRAR T 5 B 2 SR A E TR A
JEDRIE -

SRR ARRB P B B TR R T3 ARG B4R Ao
BRI BRER — RN B A M O 5377 B f5 LR BRSO R A
SRR AR SRBR P B AN AT L A\

(b) FFEMLLA b ETHE R SR TR

(i) BEXERT AL RNME

T2017 4F 12 H 31 H, AFEEFRAA LA RAME TR H RS AN 2 0 ek e i 5t h s T
B R IRIIARAIY 1,712,553,485.55 76, J& T4 —JEIRIIARHY 118,576,508.20 Ju, )& T =2k

{4374 (2016 4 12 H 31 H: 5 —)21k 2,026,881,976.79 7T, 5 )=k 86,682,642.89 7T, L5 =JZK).

(i) 2 SHHE P k18] 1 KA 5

X UEZRAS 5 i LT IR A0, A B ORI R 52 5 AN R (BB K R A I 1R 52 5 A
R BUR TARAIFRATENG O, AR AL TEM H 252 5 KRGk HIE] . 32 5 ANE R IR &
BRAS SO IR R AH R ER AT (0 2 SCHHE SN — Rk FFARIE Al 14 58 b R AN P S A\ AR X
TASCMERIFERIRESE, B MR BCER AN 2 SO & 5 — R OE 2 5 =R K

(iil) 25 =2 R Se (B AR A AL 5l 50
o

(©) ARFFEERI LA St E TR eih TR
T 2017 £ 12 A 31 H, AZ G RFFAARRFS I A e e TH & 1 e/l 57 (2016 4F 12 H 31 H:
[Fl).
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TEMRZER A
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(2) HEH

R BEE . E B )R T 2016 4F 12 F 21 HAAi f8[2016]140 5 OCT Wil F5it
PR BOEHBIR S SR ERBORAE ) FRUE, B s R T R R AR R BAT Y,
PABE 7 b BN IR RN o
MRS . EZRBLSS )R T 2017 4F 6 H 30 HA I Fi[2017]56 5 (% T8 i B
ORI READ FIE, BT IS E G Sl R R AR IR AT Y, RIS
Gt BTk, IR 3%MAEWC RSN E AL . X B AR 2018 4F 1 A 1 HATIZ & ke v A2 13
ERRFAT N, REGNIGEBR, Ay, CHMEEBR, COBEMNRE ™ mE A LG
1 244 B0 I A 200 1Kk

BEAN, MBS, EZR PSS )R T 2017 £F 12 7 25 HA I Fi[2017]90 = (5% TR JE & 537
HEAT BRI S E BRI R0 ) X B P A BN H 2018 4 1 A 1 HIEEE 5UE ™ IR i ix
FOIRST A B e R e ot L 55 PO B B0 R ot R

IRBISBCR A TE 42 2017 4 12 H 31 HFIM SRR 2017 4 FE 4208 iR TSR

(3) KR SLHHMEAMIE RSN, AT TR H AR 6 J0 75 2t ] i HoAt s 240
88 HWHEAAHE

8.1 JARESH ™ HE KR
EA: AR

JF5 i H &5 A SIS (%)

1 &L &y 1,771,249,993.75 91.64
Hope R 1,771,249,993.75 91.64

2 R4t

3 [i] 5 Wi 2l 4 % 59,880,000.00 3.10
Hp: figz 59,880,000.00 3.10

B SCRAIESR
4 Dt L5 gty
5 SERIATAE R BT
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6 | FABHEm” : -
Horpe SEWT = R Y SN IR
g
BATHEAME R {6
7 : 99,573,204.91 5.15
Tt
8 HoAih & T % = 2,037,894.09 0.11
9 At 1,932,741,092.75 100.00
8.2 HIREATI R B ERTHE
8.2.1 i A WIRFZAT 3 R B N I B R A&
S NRMt
o I
AWzl 17k 25 VADIIXIES
fELEE (%)
A VS N i | 4 50,947,000.00 2.65
B KA 258,833,000.00 13.45
C il 3 1,053,200,219.22 54.73
D B #T0. RARSOK AR = AL L 9.395,561.64 0.49
E 50l 3,340,000.00 0.17
F A F B 73,431,819.20 3.82
G ZiWiEk. S ARELL 89,777,957.94 4.67
H fErE Ol 2,142,000.00 0.11
I AR AR BRI S 35,434,112.55 1.84
J SRl 17,235,000.00 0.90
K Uep 14 47,640,000.00 2.48
L LB 95 A 55l 69,531,000.00 3.61
M BLEBIT TR F AR IR 55 . .
N I BRI 2 e i i B 32,323.20 0.00
o JERARSS AR H At AR 55l . .
P HE . -
Q DA 2 TAR 39,325,000.00 2.04
R A R AR 20,985,000.00 1.09
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it 1,771,249,993.75 92.04

8.3 MR A SAHE LB S E LI R/ HEF I TR B B3R 48
GEpA: ARG

o B G R
Fag | B Ji ZE A4 HE(K) AVIINIE]
H L1 (%)
1 002152 [T HLZ 18,000,000 133,920,000.00 6.96
2 600761 ZRET 10,000,000 105,200,000.00 5.47
3 300357 FRAEY) 2,000,000 98,420,000.00 5.11
4 600028 W E A1 16,000,000 98,080,000.00 5.10
5 600172 BIA] JiE A 11,000,000 96,470,000.00 5.01
6 600428 Oz T 16,000,000 89,760,000.00 4.66
7 600547 IEN 2,600,000 81,068,000.00 4.21
8 600085 [ 45 2,000,000 64,480,000.00 3.35
9 000039 Hh AR 4] 2,500,000 57,125,000.00 2.97
10 600138 H ik 2,500,000 52,175,000.00 2.71
11 000930 HORRAE AL 3,300,000 44,022,000.00 2.29
12 601952 DiN=Y ¥ 3,000,000 42,390,000.00 2.20
13 600993 )4 2,000,040 40,960,819.20 2.13
14 002308 aRel)ibeln 3,300,000 40,260,000.00 2.09
15 600896 DR e 5,500,000 39,325,000.00 2.04
16 000970 R =38 2,500,000 35,950,000.00 1.87
17 600436 A5 500,000 31,600,000.00 1.64
18 000869 ik A 800,000 30,000,000.00 1.56
19 600096 Pap N 4,000,000 28,640,000.00 1.49
20 600352 WL e 2% 2,400,000 28,104,000.00 1.46
21 601899 Kenlk 6,000,000 27,540,000.00 1.43
22 600305 G M 2,200,000 25,938,000.00 1.35
23 000060 < Ue T 2,199,870 24,572,547.90 1.28
24 002381 XU A 3,000,000 24,030,000.00 1.25
25 600406 FH, e B 1,200,000 21,936,000.00 1.14
26 601566 JURE 1,500,000 21,300,000.00 1.11
27 600136 AR 1,500,000 20,985,000.00 1.09
28 601857 A 2,500,000 20,225,000.00 1.05
29 600153 ARy 1,800,000 20,016,000.00 1.04
30 601118 A AR 3,600,000 19,980,000.00 1.04
31 001979 LA 1,000,000 19,560,000.00 1.02
32 603001 DR [ fs 1,300,000 18,811,000.00 0.98
33 601965 Hh [ YR 2,200,000 18,436,000.00 0.96
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002293 PR 1,200,000 17,760,000.00 0.92
601888 H ] [ i 400,000 17,356,000.00 0.90
603877 P 600,000 16,266,000.00 0.85
300498 i A 650,000 15,535,000.00 0.81
000998 [ VR 600,000 15,432,000.00 0.80
600716 KRS AR 2,500,000 13,800,000.00 0.72
000603 REIER, 1,000,000 12,020,000.00 0.62
000783 LSARTI 1,500,000 11,805,000.00 0.61
601699 i 7S NI 1,000,000 11,380,000.00 0.59
000926 A A 1,000,000 10,890,000.00 0.57
002377 ] ] 7= 1,000,000 10,110,000.00 0.53
603708 F 500,000 10,010,000.00 0.52
000722 e K 999,938 9,379,418.44 0.49
600759 PHBRIMS 2,000,000 8,520,000.00 0.44
600612 2R 200,000 8,232,000.00 0.43
300068 A 8 FEL YR 500,000 8,040,000.00 0.42
002570 PSES 1,000,000 7,200,000.00 0.37
002172 PR 1,000,000 6,010,000.00 0.31
600030 HFEIESR 300,000 5,430,000.00 0.28
300033 [ A2 It 100,000 4,998,000.00 0.26
300359 EoeGiE 4=} 500,000 4,830,000.00 0.25
002026 Lt AR A 500,000 4,030,000.00 0.21
300383 FEIRHT 300,000 3,636,000.00 0.19
300420 R 500,000 3,530,000.00 0.18
600639 ARG 200,000 3,390,000.00 0.18
000498 Ll ZR BT 500,000 3,340,000.00 0.17
000516 b = 2 500,000 2,445,000.00 0.13
601007 SRS 200,000 2,142,000.00 0.11
600409 =R 200,000 1,918,000.00 0.10
002920 (es% iy 4,569 178,784.97 0.01
300735 HaL R 3,764 54,163.96 0.00
002915 IR 1,085 38,181.15 0.00
603477 Ein divdy 1,955 37,027.70 0.00
300730 BHE R 821 34,112.55 0.00
300664 JIEEEEINPS 3,640 32,323.20 0.00
002919 2 AR 821 28,948.46 0.00
002922 UK 1,245 22,248.15 0.00
603161 Rl 1,239 20,753.25 0.00
603283 e 11 oy 1,349 19,614.46 0.00
603329 AL 1,183 17,957.94 0.00
002923 TEHE R A 954 16,227.54 0.00
603080 HraE KB 1,187 16,143.20 0.00
300684 AR 827 11,528.38 0.00
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 JE ZE A4 FK EN L S DN P HE LA
(%)
1 601888 Hh [ [ iR 138,314,693.58 6.02
2 600172 BT JiE R 102,263,542.18 4.45
3 600028 W E A1 100,560,831.66 4.38
4 600547 R 354 98,500,246.01 4.29
5 300357 FRAEY) 79,298,728.50 3.45
6 000039 H AR 73,999,165.20 3.22
7 600153 R AT 69,903,207.58 3.04
8 600138 IR 63,756,964.04 2.77
9 000970 HRE =3 55,210,388.69 2.40
10 000930 HORAE AL 53,283,557.59 2.32
11 300359 ZEEE 49,666,620.96 2.16
12 600362 YL a4, 49,601,355.54 2.16
13 601021 HFRALE 48,711,346.15 2.12
14 000603 B 48,655,713.38 2.12
15 600085 [ 4= 47,408,704.30 2.06
16 000869 K WA 46,661,777.98 2.03
17 002001 O Rk 46,140,234.81 2.01
18 600993 )4 42,926,651.98 1.87
19 601952 DiN=Y ¥ 41,427,858.66 1.80
20 000089 EYINL 39,026,984.79 1.70

T ATSRN G 5 TS A e (RS AN IR LSS B 3181, AN EAORAS 5 9 -

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

o B 4 it
Fs % AR Ji% 52 44 N e e LR 7R E B
(%)
1 601888 rh ] [ i 204,853,727.42 8.92
2 601021 FEMH = 137,870,150.28 6.00
3 603799 kt2y g4 105,289,097.86 4,58
4 600518 FEEH 06,782,954.58 421
5 001979 eI 96,536,969.57 4.20

51 jidk 64 71



gz N TR A T IE R BT 2017 SR4F AR 7

6 000970 HRE =3 87,572,765.74 3.81
7 600259 JTRA R 78,540,949.97 3.42
8 600436 JrAF 71,605,605.70 3.12
9 002001 oAk 67,351,370.03 2.93
10 603001 B8R B 65,618,668.18 2.86
11 000089 EYNHL 64,711,682.81 2.82
12 601766 Hh [ 4 57,577,060.10 251
13 002172 AR 56,436,612.48 2.46
14 000722 1T KR 52,582,595.21 2.29
15 300009 ZRHEY) 49,732,482.92 2.16
16 601933 TR R T 49,724,232.66 2.16
17 600362 YL a4, 49,334,355.50 2.15
18 600153 ey 3 E 48,972,905.90 2.13
19 300068 A 8 FEL YR 47,487,187.06 2.07
20 600085 A5 43,611,478.01 1.90

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

8.4.3 TNBLERH A B8 RS R TN B AR

Bpr: NRM
SENBEERI A (RAS) A 2,848,125,655.37
SEHRERRN (32 B 3,216,065,783.12

T ARTRANBERH A (BRAD) A AN SE BRI (RRAZ) B P4 4% K T2 AL < 0

A A e AR H ) 81, AHBEMRIZ S Y .

8.5 MIRZEFEMF O RAMPREAS

SRR NRTT

3 S A
F5 55 AP N
B EE1(%)
1 H R iz , .
2 AT 2 b - -
3 S 59,880,000.00 3.11
Hdr: BURYEE R 59,880,000.00 311

4 A5

5 Alb A R T o
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6 SRR b

7| AR (AR D

8 [ VA7

9 oAt

10 | &it 59,880,000.00 3.1

8.6 HIRIZ A SMHE 5B S 71 H LU KN e AT LA B s R A

SRR NRTT

i B B
55 (e Tt K HE (%) NIHE
fi L A71(%5)
1 170204 17 EFF 04 600,000 59,880,000.00 3.11

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
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8.9 JPARIZ A FMME oy Fe s B 15+E H B AR /NHR P B AT A8 BUE S 3R 4
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T
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8.11.3 A H it B VA
T

8.12 {EA S & IHE

8.12.1 AREHIN, AIEGIENFHRIEFR AT BRRA B E I LR H AR, BRAER
g H AT —E N Z B A TIPS, AT RIS .

8.12.2 B S IR W MHT T 44 S, AARTESR T tH B 4 A R 45 I IR S P 2 A A T 55
8.12.3 HIARH A& THH 7= 1 B

hr: NRfiog
75 Eq s &
1 A ORIE 377,213.15
2 JSZSCIE F577 HL K
3 JSZMAC ]
4 IVl @ilDs) 1,567,459.54
5 82T R 93,221.40
6 Hopth SR
7 T 5 H
8 N
9 &t 2,037,894.09

8.12.4 FARFEA M4 THe B i T B e 535 AR
I AR AR R b T R B I AT e 57

8.12.5 FARKHI+ 44 B h A eV IE Z FR B I AL A
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89 EESMPFRAANGEER
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B NG
P YA LIRAES e e N e
Fra AN
Fe L o5 B A b S A
B 0% A 1
Ee 451l EL £
104,817 11,928.35 42,222.512.86 3.38% | 1,208,071,211.43 | 96.62%

9.2 HIRESEEAKMLNRFFAEEESHHRL

T H FEREHUSE (D i B B A L)
e AR UNIE N YN 4]
2,810.13 0.00%
Wi
9.3 HIARESEEH AN R IFH A TFHAEE S48 8 IX 5] KE
RAF S PEBN G HES TG T 5T NP 12 R AR S AU # I EUE X ) 0;
ARG ) S 2 PR AT S A0 5= (B X 8] 0.
§10 FFHAEL ML)
A
HEEFAEH 007 & 4 H 10 H)H & A4 500,000,000.00
AR T ST 3 4 A S 1,491,311,964.05
AR A I I 4 R 477 A0 29,703,528.03
e AR AT 4 e 8z [B] 47 A0 270,721,767.79
AR A JA SR R B A
A A AR 4 4 A0 A0 1,250,293,724.29

TE: SRS PR NAD R S R (A 43 05 e e A

811 EXRFf#Em

111 EE&BBRFAARSHEN
T I T B AT N R = PR
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112 #EEFEN. Z&HEANLTIIESTEERTHERAFRS)

1. ARGEHAERNFZSUNT:

(1)2017 48 A 9 H, SEEEHANSAT T (P LESEHAR AR R THSLHAZ TR A,
= EHE A AR S E AR SR,

(2)2018 2 A 13 H, R EHNEAG T (P LEeEHAR AR KT RIS LA TR A,
PARRICE WEPPYE . IR L B HHEAR S E E AR S L.

2« AR A ATEGIEE AL TS VR AN HZZ I T
T
11.3 WRESEEAN, L&M=, BE&EEWEHIFL
WA T RATEG = FESFE S R RS I RS T TEI AR M 7= 1
37N
11.4 HGHB R
AR 1 P TG 4 B N T R
11.5 AESHATH I THTES P
AR P AT R SO A B e T T S5
At 47 BE SO R ISAE 2 TS 55 B AR HR 5 452 . 100,000.00 .
H AT BT U AR AL T RS IS LLEIR . ARESAFEMNHREES .
11.6 EEAN. BEARARREEAN R ZEERLTTFHM
ARG WL EEN . FEE A S I G BN B3 521055 W 3 T T RE 25 B T 4 1
11.7 BEMAERA TS BITHHE RER
11.7.1 EEHAERA TS HITHATRE R R ESATER
S ARt

. 2L 5 N SEATIZ S T B4 4
ﬁc
o 2 A 7 24 34
F T AR =T BV
AL G AT M4 4 BB
e
A L A5 L f51]
ESiES 1
ZAFIESR 1
fEIKIES 1
FHRES 1
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s B 1 - - - -] -
K UES 1 - - - - -
E#ES 1 - - - -] -
W RIAESR 1 - - - -] -
HH R [ B 1 - - - - -
FRIAIE S5 1 - - - - -
RIS 1 - - - - |-
HALIES 1 - - - - -
RS 1 - - - - -
HAIE S 2 - - - - -
3 25 1 - - - -] -
JHIAUE S 1 - - - - |-
HERIIESS 1 - - - -] -
B R UE S 1 - - - - -
ROBIE S 1 - - - - |-
FAFRUESR 1 1,451,100,726.32 |  23.96% 1,322,389.75 | 23.67% | -
H AR IS 2 836,932,225.45 |  13.82% 769,188.35 | 13.77% | -
AR 1 805,046,781.91 | 13.29% 749,737.71 | 13.42% | -
HEBIIESR 1 705,292,561.60 |  11.65% 656,831.06 | 11.76% | -
RIS 1 440,182,932.06 7.27% 409,941.30 7.34% | -
MV 1 411,590,416.54 6.80% 383,312.62 6.86% | -
H S IES: 1 305,394,240.88 5.04% 284,413.52 5.09% | -
(EESTIE 1 254,937,559.27 4.21% 237,422.28 4.25% | -
RIRGEFR 1 244,080,324.66 4.03% 222,430.39 3.98% | -
Pa B AR T W 1 242,296,619.20 4.00% 220,804.96 3.95% | -
A ] 1 85,621,936.38 1.41% 79,739.23 1.43% | -
A % 1 75,803,602.59 1.25% 69,079.62 1.24% | -
ITRIES 1 75,524,970.34 1.25% 68,826.46 1.23% | -
IR AR 1 62,430,364.35 1.03% 58,142.06 1.04% | -
HBIRIESF 1 46,407,195.19 0.77% 42,290.83 0.76% | -
[ £ UE 5 2 13,874,537.00 0.23% 12,921.37 0.23% | -

T 1. FFRT RIS S i bk

RS EHAFSUEFIESF A EIN, A BIefAIL SUE TR KT M, IR briEN:

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

(2) WHIESED s, AR E R FNURIL TR TN B, BE A XAl 55 /R 2, SRt
BB T TR AN AT R S5 5

(3) AA S IRIAERL, RENERANIHESN 2 10Mh 55 &1, RORBREEHURZ AR BEIR, dk e
BRI Z

(4) HAbAT M+ SR AR 2 Ml A1 E 5 S -
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2+ FRH T A5 BTk e -

(1) X5 5 BTk I R I 25 5 I 55 EAT 1A

R ORI I 122 SR AU RN DA IR A2 5 B ociE BRI (R BRSSP 0D, X igig g
Ty BT 77 W IR 55 R N3 S 3T VA
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F BT LB SR AL 5 FonTr M SR S P S5 R, R g o, 1S (I s
BT RIS B AR D, XHUUHTIE A2 5 B TC )b B A S A PEREAT I3

(3) fRIEAT 5 B yu A4 B2 AL 73 i A3 i 1L

N TR CER T TR A (RS AE oy BT I A% R ) S R IR x5 VPG IO 25 R AT
%, HFEEHFREL.

ONIINES PISEPSIETR=IN
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