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7.4.13 &R T H XK K EH

RIEG RGBS, KEEATUHNGS T RS, & T O RSt Ml R4,
JF& HUIE 5 P T i vl 10 v A RS A AU R AR B A o AR B AR R UL IR T B T, i Rk
PP MGG B R e 22 AT R IE A I, T8 SRGEE R 257 U 5 JE v 5 % TR R % 7 K S R {434
fH.

7.4.13.1 KRS E BRI R LM

KRB IR TN FAT A AR AR R, dor 1 DURHE 6= A 0. B
g, RS HIZE o, WRSRAEAZEE . RUR B B R A5 AR S 45 3 T T B S R B M R R . AR
SHEESEHAEE RS VRN EEZE RS, Aathe RS ZBE, & B0E I X R
RIS A, 7E R B R R H 2 b2, PP BRI 2w H 48 a7 v XU B i A
PR s 76 5% 45 0 J2 T RUR B R 57 3 2 p M SRR AR XU 3 1 5%, W R S &4
1 58 RS AR IR B B AT 5 8 IR B SIS0 i 56 o M S A AR IR B S0 A ] AT S 7 5t
FHBRK,E.

N G 10 4 NS T 4 i T 1 XRG  B  VE  TE Ied 5 T A A0 T R T v 2 A
05 o PRSP A (R RT BESR o ASE PEE A BT IR AR B R R, T XS 45 2 7 ek FEE R 30 [ 248 XU 46
RIIE . e BT ER, ARSI Hir, SEREER7IieHEm TR, @it
REE H AR B AR AR R, TR I AR, e UL R RO BR BE AR S BAS FRRE, B ]
FEH TSP UG AT I B . R ERIVPAY, R A RIS, A XU i E T AR A2 (RS A

b

~ )

7.4.13.2 {5 A R

{5 RS A FR 2 AR Z I R P I 0 FRIBAT G 21 5UE, Bl B P RIS 2 AT A
BB 2. SRS BIYIA S SO0, S Bk & B 1 R A R A A R XU

AN FAESE Fy R A 5y 0 F B BARAIRBUREAT 1 78 70 PPl o AN B B BRAT A7 A7 TROAE AR 22 2 1)
FEEATH E TRRAT, IS8T A2 FH RS KBS AN K o AN G AEARAT 18] R T 378547 58
Ty B3I 28 5y %of P HEAT A5 P VPG FR X IR 22 B0 7 2QHEAT PR ) LA S AH S (045 FH XUz s #E A2 5 BTidE AT
(RIAZ 5 5 LA AR BEIE I3 AL 45 5AT BR ST 28 7] N A8 5 0 T 58 IR S A ORI B, 3 9 R vl etk
RN

AN ) BN ST 75 RS RS, B I X 50 R4 A PP A R A= IE SR R AT
NEE IR, HLilad 7B 5058 DL HUE XS o A FE B i e 5RO 45 FH PR B4 (R BN

BATEHERE RSB BE AR ES T L
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7.4.13.2.1 ¥EME TSI EE

A ANRToe
AR EAER
FHAAE F PP
2017412 H31H 2016412 H31H
A-1 - 209,115,000.00
A-1UF
RITLL 682,315,000.00 1,118,239,000.00
it 682,315,000.00 1,327,354,000.00
T RVPRAH NIE G BORPE S A, A R ot 25 A ) A7 5
7.4.13.2.2 #HKHERIEERIRPFRHRE
A AR
AR EAER
KIA(E FH PP
2017412 H31H 2016412 H31H
AAA 74,910,433.20 13,878,101.20
AAA LIF 44,672,129.10 36,993,764.60
RITLL 87,609,000.00 31,221,000.00
it 207,191,562.30 82,092,865.80

T RIPHGR N E G BUR M -

7.4.13.3 Fshik Xk

TR PR A i < 7E JEAT 5 < A 7 5 O 1 S5 I 38 B B8 B A R A KUK . A B v 3 T A
B —J7 TR T 5 S BUREA AT BE I RIS [ AR R A, 51— 7 TR B T3 i T At
75 5 T 4 AN R T 21 2K £ 28 300 PR e 5 P 5 9 0 o T DIG ¥ 7 T 3 L IR 2B sl O 1500 DA B Ay
FE LI

B ot S A G [ % 4 RO S P XU, s A 4 ) 3 4 R TN A8 I %o A 4 Gy R A (] 475 190 32 4 7 5%
W TR EE TR, (R SRE A AP I &~ 52 MUCHS . ARSI 4 B ALE
R AP T BSR4, 2R AR BB (A] F i A AR T 5, 5 ) DR ) S ] A
M RIS X, A R Rt S A FI2E
7.4.13.3.1 RGN AR EHESE = KT 2T
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AREEG I T ANTE R SIS B R A 4 R (A TP SR IE IR B SIS R M) K (A
FESE AT IE I3 #5252 1 U B BRI E ) (1 2017 4 10 3 1 H A HEAT) S0 1 B SRon) Akt
S A B RN E A B AT A B, ST ) KR A BT IR AR S M SRR R R bR W
10 52 PR At PR 45 % it e L 18] A S 245 76 JL N 8] PN AR SR 0 R 25 6 FE 0 S5 IR B PR A dE 47 450 25 14 e AT
G HT e

A GBI T— F AT RAT RS T A S G R R E R 10%, HASR G 5 dhAS 1

S HE B AR IR SRR — A B RAT RS AR IZIE TR 10%. AJE g5 AL &
3 8 BN AE B (R AR G 3R AR — X B A R R AT I T B R AR % BT 4w
IR 15%, A 5K SRR S BE B AR R A A RA — X BT AR KT
FRIBRE, AR b T A F] R B 30%.

A P E P UETFAEUETR AL G P BT, R IR AEARAT (8] R 3758 5, 800 28k 4 B Uit
P 2R WA GE H AL IS S LM 7.4.020 BbAh, A E m@ i S B 4l e 7
VR 2N AN 12T N N O S DU B 5 i S D i g AV 1 O N SR
TRBNPERZ R B I B & T AN L 2 e B 1 ) 15%.

ARG IS E NG AR SA S8 7 A TAR B AT AR PS5 (K AT AR DU BEAT S VAl
SIS, B OREE I A4 B2 [m] B AT 7 A TAR H AT AR B8 R w] AR

RIS, RS Sk 6 BN 5 B0 300 (Rl A2 2 O B H 558 S 0 FROER 1 #2578
JEU XS A2 5y %ot TP (A S5 IRDL B2 AT BT AT KT S8 AT e BN R BUR & 5 I E N2, DL
XA RV R AZ 5y 5k T St 5E 57 0 L A B R R AT 50 28 U 8 S5 Tt ™ o A B A < AT [l D52 5 A 3
PR FIAE Gy % T AR o Ak, ARJ 4 (10 BE  BE N T 7 308 [ D A8 5 R 4 ot 5 B A - AR o 41
oot PR 5% SO 58 A R KT R I A9 o ) XS IR 8 5 1B AR 50 DUR R B i 42 2 SR AN TSR A2
W IFESAFSRUETR BE 7 i L b EIE T 2 ) O€ I HAh AR OS5 0 FOT R R 3z i, %

ST A B B R B 4 B TR 20 I BBV DR — B

SR LIRS RN PE R bR ) M I 45 SR S M KOS B T ) St ASBE A AN S A AL Sl

PERG L R4
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7.4.13.4 TR

T 37 DAL A 41 2 4 P R il T L ) 2 SO B BSOR SR e 2 DR P Ak T 37 25 SR 6 TR 2R (K A2 3 i
AR WE RIS, BRI F RS AN XU AT A A % U o

7.4.13.4.1 FIER K

R 2 PR 2 i < R B8 2 SO B B < B 32 T 3 A R AR sl i R A e sl O AR o R AR U
<exfih T B i T iR AR TR SO T AR, e rh SR AR S e i TR I W
AN S 300 1) 45 RORR A 7 37 0] 2 R A7 B X RO B g 5 i 1 XU

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

NI 4 T BT T2 5 P L ARAT TR T 32558 2 HA) [ S8 AR b b, L A PR AR S ) 23 IR o

7.4.13.4.1.1 R XKD

Az NRMT
AR
2017 % 12 A 31 1N 1-5 4 58Pk AR &1t
H
%

BRATHR 4,283,866.40 4 4,283,866.40
s R D 231,666.41] 231,666.41]
AR S 83,949.33 83,949.33

N P 1,184,093,336.
T oy e 784,542,128.40) 47,634,433.90 57,330,000.000 294,586,774.01 a1
WA SRl =
FN LF%Q’ 29,450,284.18 - 29,450,284.18
MIBIE T8 K

MR R 15,575,901.99 15,575,901.99

INEigil - -
A HR D R 31,395.48 31,395.48

HoAth 75 7=

1,233,750,400.
HrE R 818,591,894.72 47,634,433.90 57,330,000.000 310,194,071.48
10
ik
TR
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A2 oy P Rl £

et ki - - - - -
S H [0 ) 4 i %
FEER
MNATIEF G H 2K - - - - -
VAT T[] 3K - - - 312,696.32] 312,696.32
IV YNG4 - - - 731,582.260  731,582.26
MNATHEE B . - - 261,279.37]  261,279.37,
A S R 2% - - - - -
NiATAZ 5 % H - - - 72,727.19 72,727.19
INERE K - - - - -
AT F]E, - - - - -
A - - - - -
HoAth 471 £5 - - - 400,036.96  400,036.96
1,778,322.1
Uikrysean - - - 1,778,322.10,
0
GBS YRR N 818,591,894.72 47,634,433.90 57,330,000.000 308,415,749.381,231,972,078.
00|
EER
2016 4 12 A 31 1N 1-5 4 58Pk AR &1t
H
wre
BRATAE K 13,879,508.02 - - - 13,879,508.02
s R D 1,418,122.74 - - 1,418,122.74
17 ARIE S 60,640.65 - - - 60,640.65
N e 1,502,703,433.
T o4z 1,339,036,285.20) 60,073,580.60  10,337,000.000  93,256,567.72 &
WA SRl = - - - - -
NGRS Rl .
J“)\L%ﬁl?ﬂJ 429,880,799.82 | ] | 429,880,799.8
e 2
M ISGIE T8 S 2K - - - - -
MR R - - 4 16,124,727.43 16,124,727.43
INEigil - - - - -
A HR D R - - - 21,048.78 21,048.78
HoAth 75 7= - - - - -
1,964,088,280.
Ao =San 1,784,275,356.43 60,073,580.60  10,337,000.00 109,402,343.93
96
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L HAfE K
5 5 M A £
7 2B 4 Rl 47 f5
Szt (910 4 %

IR
A IE 2537 Ak - - -
A BER] 3 - - 4 1,103,937.18 | 1,103,937.18
JREAF A BN Fik T - - 4 1,169,035.57 | 1,169,035.57
NATFEE 5 - - 4 417512.72 417,512.72
LA 5 AR 2 9 - - -
NATAE 5 B H - - - 351,807.80 351,807.80

AR B

AT,

LA FLE - - -

oA A7 53 - - - 402,093.62 402,093.62

Tt - - - 3,444,386.89 3,444,386.89

1,960,643,894.
PR GUR BRI | 1,784,275,356.43 60,073,580.600  10,337,000.00 105,957,957.04
07

7.4.13.4.1.2 F|ZR KRS Y BB 43 BT
B | BRI R LA A T 3728 AR A2

X P A A e H L 4 8 P2 13HE L)
Mg (AL ARMI)
HH 5 XU AR 5 1) A5 5l
S HT KHAR R
2017 412 A 31 H 2016 £ 12 A 31 H
TR T % 25 N30 Ny 1,822,652.11 BNy 1,415,766.35
A L TF 25 NS k0¥ 1,795,153.83 Wk 1,410,885.60
7.4.13.4.2 AN R

AN IR i < ik TR 2 SR BOR SR B T RNV SR AR S T A AR B XA . AR dE <
RIpT A Bt 7 S St AN RS, PR B AN XU

7.4.13.4.3 HAtAAE XU

AT SRR A 5 e T R 4 i L 1 2 00 M S SR T 4 U 2RI T B R R AT 5 LA
R TIT 32 0 IR 3R AR BT A B 5l 1) ARG A 5 4 2 AR B TR 27 58 & P b i R AT [ [R) MV 1T 352 5 1)
PR SRS, T T e P LA A 8 XUR SRR T BN 2 AT 4 ) B 28 I DL R R S I i,

] BE SRV T 25 T 3 AR B IR R 0
25 49 T13L 70 TU



e s o RAGBC ER & RAUE SR BT 2017 SRR AR 7

AR e R IR R AR R A 587 FE B SRS, — AT D0 R ORISR BC L LE B AR A, @ e R
TESH O AR R AN XSG . KR R E LT, ARG E &5 S & ot
FETTENS T LAEF ~ B S BOR . B < T AN T 70155 2 55 T RE S IE S 17 47 14 S 22 DR 2 ATk AN T,
SEE I~ F B BRI 2 Tl A 5 i BAR R L LT 5B I B G ) BE 0 B R AR e B,
MR ECEREER L o 55 T MU /) e it T R R e e R A, B8 Bl B BC L L, SR
WIBTH o AT I IE S BN E IS5 & 2O BE AL, SR sRmg . BB E ., 3R
HEBATIZIE, RIS AT RER AR TR XU o

AN 3 L BT AL 10 70 B B AR LA A% RS o AN i S P SR B0 o i S 7 1Y LU A9 0 L
0%-95%. LAk, ASHE e HE G BN F AL ST A IOIEZR I R Set 42, e SIS 2 fe
TNEXSFE G AT S &, A4 VaR(Value at Risk)F8 br & Al il A 56 <65 1 I 0 T ZE A A ARy, BT
IR O XS 2 AT R AT

7.4.13.4.3.1 HARARE R ML
SN NRTIT

AR R
2017 412 A 31 H 2016 412 A 31 H
hiFE 4 e
TiH
BRI B
N RME N RAE
18 EL 451 18 L 431
(%) (%)
T o et — R R 294,586,774.01 23.91 93,256,567.72 4.76
T A G P — I e A R
T oA — T e Jm IR
A SR B = — BUE R %
&t 294,586,774.01 23.91 93,256,567.72 4.76
7.4.13.4.3.2 FoARA A XU R 4B
5854 Bl &5 L e i v DA A ) HoAth T 3728 B R A AR
X B AR H 3k 4 % PRI E )
T FI2E KUK S B [ 25 7)) oM Rz NI
AWK EEEK
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2017 4£ 12 A 31 H 2016 £ 12 A 31 H
Mk g Pe A LS N 5% %y 12,370,000.00 4%y 2,340,000.00
MV 2 b e R vE VR D 5% /%) 12,370,000.00 /%) 2,340,000.00

7.4.14 BB TEBMSTT & THRR BE U AR E R

74141 ARME

7.414.1.1 AU SCHMETHRER SRR

ANCLZA SO V8 1 6 5 7 0 67 £57 2 S AL DY R B ACER TR AR HoAt il 45, L PRI A 3
RAK, AndrESKimprEms .

7.4.14.1.2 VL2 SO B THE 0 b T H

7414121 FEREMTAARNME

T 2017 4 12 A 31 H, AFEEFAMLLA R E THE BHASZ)TH N 451 85 1 & m gt 7= vh g 1
R BIAREN N R T 301,050,226.13 G, J& T3 — 2 IRIIAREUN A R T 883,043,110.18 7i, )&
TR IR

T 2016 4F 12 A 31 H, AREEEFFAMLLA R E THE B A TE N S 95 88 1 S il 5 = g T
H B REARHUN N R 101,874,076.26 70, J& T 5 )2 XHIREUN A RTH 1,400,829,357.26 76, TG
J& T2 = BRI

7.4.14.1.2.2 A SR EFTR R B ERAR )

$EFUEAE 50 BT LTI SR Bt e, 5 L KU M RS A ANE IR BUR TR AT
RATEERED, AT G0y W FA5 R H A258 S IR S0 K AR 58 5 A% SR A 170 e L 40 ) A R AR 2
SEAN ARG A OEFINGE — 20k FEARAR A (B 1A 5 b R A Wi A BN T4 e (i
URCIRIRERE, 1 AR R RSN AT A S5 A SO LR B R IREE = R IR

7.4.14.1.2.3 =2 RN SO E RN B4R 5 480
ARG FA M ULA o ETHE BB N S AR 1 E il T 22 =2 IR A R EA AR kA4
B 5

7.4.14.2 7RI
BERFAGERH, KIS T T B K F .
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7.4.14.3 HAhZEIR

WA AR, AL To 20 ) H Al 2 ST,

7.4.14.4 WS- HRER IHLHE
AMEARFC T 2018 4F 3 H 22 HAARIL G KRS 1 Ak,

8.1 HIAREEFAAER

88 HWHEAAHE

SARAL: NIRRT

JF5 g & A S E ] (%)
1 ETE e 294,586,774.01 23.88
Hope B 294,586,774.01 23.88
2 BeHn - .
3 [i] 5 Wi 2l 4 % 889,506,562.30 72.10
Hp: figz 889,506,562.30 72.10
B SCRAIESR - -
4 Dt L5 gty - -
5 SERIATAE R BT - -
6 SEN IR G il 7 29,450,284.18 2.39
o ST R £ S\
& S ) '
7 ?Eﬁﬁ%ﬂu%ﬁ%ﬁ{i\é\ 4,515,532.81 0.37
Tt
8 Hofth 25 15058 15,691,246.80 1.27
9 it 1,233,750,400.10 100.00

8.2 BIREBITU A RHBERTAS
8.2.1 # A WIRIAT W R e 52

BHE

SRR NRTT

(e

Tl

~RME

SR S AN

B (%)

VI NI ONic N 4
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PR

10,014,496.00 0.81
C il 107,523,760.96 8.73
D VAN S WA NS /S W& N sV 1 VA 4 25.714.264.13 209
E pecsiin|4 5,614,217.00 0.46
F LR 9,161,106.94 0.74
G ATIBIEH . A fEAIREDL 43.834.611.17 356
H ERERIE G/ e4 ] ]
| SRR A R AR R 5l 84.751.47 0.01
J R 72,568,945.00 5.89
K Prttreall 10,460,760.00 0.85
L BT AN 55 M 45k . .
M B AR 31,668.04 0.00
N IR FRBEAN A e it 5 9,415,645.20 0.76
o JE RS SRS A AR S ] ]
P HE _ _
Q PAEFH S TAE . -
R A AR E R R 162,548.10 0.01
S Gt _ _

&t 294,586,774.01 23.91

8.3 BRI A A E LB ST E LB RN HEF I TR B B3R 48

SRR NRTT

o FE G
Fag | B Ji SR A4 PR HE(K) AVIINIE]

H L1 (%)
1 600519 YMERS) 10,200 7,114,398.00 0.58
2 600104 VR 176,700 5,661,468.00 0.46
3 002311 KM 240,400 5,625,360.00 0.46
4 601318 Hh ] 22 79,400 5,556,412.00 0.45
5 600674 JIHEREIE 544,200 5,539,956.00 0.45
6 002327 & 525,500 5,491,475.00 0.45
7 000671 FH Ot I 694,500 5,465,715.00 0.44
8 000001 P ARAT 407,900 5,425,070.00 0.44
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600900 KL 344,600 5,372,314.00 0.44
600377 T EE 534,800 5,267,780.00 0.43
601857 A 650,800 5,264,972.00 0.43
601333 IR R 940,600 5,239,142.00 0.43
600886 ESE 4= 704,600 5,171,764.00 0.42
600000 THRHRIT 410,700 5,170,713.00 0.42
000729 FHE T ML 763,100 5,143,294.00 0.42
601818 e RARST 1,256,400 5,088,420.00 0.41
601985 W E A% 686,800 5,047,980.00 0.41
601998 H S RAT 812,600 5,038,120.00 0.41
600009 gL 111,500 5,018,615.00 0.41
000656 SRR 1,009,100 4,995,045.00 0.41
002142 TUERAT 280,400 4,993,924.00 0.41
600015 R ARIT 554,200 4,987,800.00 0.40
601169 e AT 693,800 4,960,670.00 0.40
600548 RE# 550,300 4,941,694.00 0.40
000888 HYERIPN 456,600 4,917,582.00 0.40
601288 FANVERAT 1,273,300 4,876,739.00 0.40
300146 SR e 324,400 4,872,488.00 0.40
600033 A et e 1,319,700 4,816,905.00 0.39
002024 BT 389,150 4,782,653.50 0.39
600028 W E A1 774,800 4,749,524.00 0.39
601006 KZHkH 521,800 4,732,726.00 0.38
000429 EiEEA 578,593 4,692,389.23 0.38
601988 W ERAT 1,181,200 4,689,364.00 0.38
601328 S IERAT 748,100 4,645,701.00 0.38
002508 AR 95,700 4,603,170.00 0.37
000022 RARTE A 190,300 4,593,842.00 0.37
600987 it BB 4 406,800 4,588,704.00 0.37
000726 B RA 418,600 4,583,670.00 0.37
601166 POlVARAT 268,200 4,556,718.00 0.37
600036 FARRAT 156,100 4,530,022.00 0.37
002572 LRI 122,872 4,521,689.60 0.37
000089 EYIWL 518,800 4,513,560.00 0.37
000069 BRI A 526,000 4,465,740.00 0.36
000999 = 163,900 4,458,080.00 0.36
000598 WIS 817,700 4,440,111.00 0.36
000848 TR R 465,200 4,400,792.00 0.36
300196 Ky 334,318 4,359,506.72 0.35
000501 wER A 272,200 4,344,312.00 0.35
000651 AL 99,400 4,343,780.00 0.35
000776 I RAES: 259,400 4,326,792.00 0.35
601989 Hh [ 8 T 700,000 4,221,000.00 0.34
002029 + TR 499,000 4,121,740.00 0.33
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002394 IR Sy 338,980 4,105,047.80 0.33
000400 Vrk S, 304,100 4,011,079.00 0.33
002831 R RH 68,800 3,844,544.00 0.31
601398 TR RAT 600,400 3,722,480.00 0.30
000778 Y 696,200 3,634,164.00 0.29
601668 Hh [ 375,800 3,389,716.00 0.28
000988 B TR 200,000 3,316,000.00 0.27
002241 ORIy 150,000 2,602,500.00 0.21
000538 =AY 22,500 2,290,275.00 0.19
002051 I NEE] N 120,700 2,224,501.00 0.18
000739 R 2l 289,800 1,872,108.00 0.15
300459 ERECk 140,286 1,561,383.18 0.13
002920 1 3% 4 ) 4,569 178,784.97 0.01
601019 Ll 7R H i 12,630 162,548.10 0.01
603260 AR, 2,796 158,645.04 0.01
603659 BEARK 2,012 111,303.84 0.01
002918 SRS 1,512 84,218.40 0.01
600933 P4 B 4,860 74,698.20 0.01
002913 IR 3 1,442 69,172.74 0.01
600903 FUMNIAS 3,928 66,226.08 0.01
002911 Tl AR 7y 2,195 59,769.85 0.00
603661 TEHAR A 830 56,855.00 0.00
300723 —fheL 1,561 56,008.68 0.00
603605 HASEME 1,909 54,826.48 0.00
300735 Jeal R 3,764 54,163.96 0.00
002908 1l A o 1,751 50,638.92 0.00
300719 TIEYEIR 1,898 49,765.56 0.00
603365 KEZKY] 2,111 48,785.21 0.00
603890 HRHET 1,126 47,438.38 0.00
603933 R 857 45,712.38 0.00
300726 FILHT 1,548 44,737.20 0.00
603507 PRVT Ay 1,093 43,938.60 0.00
603937 6 &% 84 1,662 43,610.88 0.00
603916 DN 2,450 42,042.00 0.00
603083 SR 877 41,473.33 0.00
300718 K 1,017 40,954.59 0.00
300713 BT Fify 455 38,629.50 0.00
002915 TR A 1,085 38,181.15 0.00
603278 Kok ety 1,624 37,498.16 0.00
603477 PR L 1,955 37,027.70 0.00
300711 ]S IE R 1,347 36,220.83 0.00
002917 G 1,090 35,643.00 0.00
603711 IR 1,318 35,019.26 0.00
603912 I 1,226 34,609.98 0.00
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97 603970 HRR ST AR 1,046 34,141.44 0.00
98 300730 BHaIME B 821 34,112.55 0.00
99 603856 Rt 1,619 33,302.83 0.00
100 603685 JRERE 932 32,769.12 0.00
101 603809 SR AR 200 32,436.00 0.00
102 300664 JICHEEINTS 3,640 32,323.20 0.00
103 300712 TR AR B 1,279 31,668.04 0.00
104 603848 SN 1,377 31,244.13 0.00
105 300731 BT 808 30,914.08 0.00
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