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MATFEE 7 - 135,004.56 135,004.56
NATAE 5 % - 1,232,485.45 1,232,485.45
A B - 58,900.00 58,900.00
HoAth 471 451 - 984,020.12 984,020.12)
ffit Tt - 11,125,142.51| 11,125,142.5]]
633,839,299.0

M 2GR L BR 99,652,152.90 534,187,146.15
5

T RA R AARIE G KGRI EANE, %A Z00E A 3 F0HE O H B H

B LIy,

7.4.13.4.1.2 FUZE R Ky B BURAE S

AFELET 2017 45 12 H 31 HFEFA MIBRERT . S4TSR RBUR M SR T DL 05 & 2R 4 0 7= 14
A L1y 4.89%(2016 4F 12 H 31 H: 0.00%), Kk iidz RIS 1A sliad F A 5 4 0 7= 15 0 KR
(2016 4= 12 H 31 H: [).

7.4.13.4.2 AMC X6

AN IR i <l TR 2 S BOR SR BT RNV R A S T A AR BB XA . AR dE <

IR Bt 7 S St AN R, PR B AN XU
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7.4.13.4.3 HAMHE KBS

A A AR XG5 <5 BT R < i R PR 2 A0 Ui BOR SR I e B R B T S A 3R AN R PASk
(R T 340 e R B AR Bl T R A B R KUK o A 4 - R R TSR A 5 B BT SE , BTTm s ) FoAd
PR KRR T BN SR A AT AR B S 2B 1 DLBRF PR IR 2, th i) BESR IS T IR 1T 37 B4 i
ZRIFER o

AT G AR AN BB A A i R, B e AR A A R ST T 0
AT ERKBOR. B4 AT 16 26 55 v] BE S NAIES7 117 37 B S8 22 D SR BEAT AT SO AN TN, & A
NE HERCE 2 BT Eh AT B T BN R 1 B i B SR R, i AN
PR EE . G755 T AN R 4 b B U IR ARFALE 1 A IG I B P IC L L), ShA R i
M. AIEGHFEGE N E WIS & WA, XN, B ACE ., #otdlait
IFIBIE, SRIZRIXT AT REAC L FI T I i A XU o

AR HE i $ B 20 A 1) 23 B B AR L A A A XU o AR S 2 P i S A A B S 8 7 T B B 7 (M L
B4 0-95%, 325 H HALEMBRIAR TR &L H MM D ORIES 5, B9 IRFF L4 503 511
HAE—5 AN I BUR R 25 AT B4 5 7= 1) 5%. MAh, AR S 1R G TN HAATE & i Ff
BRAEHEMAS SV, i A2 ReE o 23T XS &, @55 VaR(Value at Risk)f&Hx
S5 R DM A 25 < T M ROV E A A% UG, % I T St of XU R 4T BR R A5 o

7.4.13.4.3.1 HAbpr KK O
SHRAL: NRMJT

VNN EER
2017 4 12 A 31 H 2016 /£ 12 A 31 H
b4 b3 4
i H
AR AURRE
~aihE N RE
18 E A5 18 L A1)
(%) (%)
T g e T — R 600,889,549.76 73.66 544,679,081.63 85.93
O R S R s 5 it
T oM T — R R
A AT 7= — BUE R BF
&1t 600,889,549.76 73.66 544,679,081.63 85.93
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7.4.13.4.3.2 FARAHRE RS OGR4 BT

R Bl 457 bl e 3 v DA A JoAth T 3778 BB R AN AR
X5 P A e H 3 4 R P i E
wmgE (A AR Moo
FH A2 & ) AR ) A M AR
S 2017 4£ 12 A 31 H 2016 £ 12 A 31 H
NV 4t bl e At o (B A X X
;'4%) ;; 555: y i (i i % 63,440,000.00 4 59,580,000.00
A, 0
) ééna 75 % V= SN
ijkl)%[gi i; y e (o Jik/>#) 63,440,000.00 Jik/>#) 59,580,000.00
A 3§ 0

7.4.14 5 BT EARAIIAT S vHRR T Ul B B AR
(1) ~feiiE

a) il TR SR EIFRIITE
AT RELIRPEREDG B A RO ETHEARARTT 5 B A H S SR A B PR R

B

~—~~

B R MR B G TEER TT3 ERZ B AT
SR BRER R U AL AN OC B B 5 LR B ) % W) R P i A\ AL
=R HSRBE P B AN AT I R A

(b) L LLA OB TR AR TR

() &ZExk&Em T AN RME

12017 4F 12 H 31 H, AEERFARILLA O E T & B IR ST N S50 88 e it ot o s T
S JRIKIIARE)Y 595,537,041.56 JT, J& T4 — /2 IRIAREITN 45,252,508.20 7T, ToJ& T4 =2k

RAN(2016 4F 12 H 31 H: 2 —)21k 537,436,809.63 Ju, 2EJZIX 7,242,272.00 7., T —=JZIK).

(i) > Fe BT JE = Tl i) K AR 5

X UEZAC 5 fi LT SR A SR, 5 B E RS R 52 5 NG ER (B AREK ERAS I (22 5 A
WER) BUR TARAIFRATERG O, AR THEM 0 255 KRR H IR 32 5 ANEER I IE K&
BB JUITA) g A SR i SR AN B 2 SCAM B SN S — 2K SRR i 1 1A 28 b SR P AN DU 2 s A AEXT

TARMER LR, e M EMGTR A RMENE S EIRIE &5 =2 K.
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(iii) 55 =J2 R SR E AR BN A AL 5 40
o

(©) ARFFEERI LA S E TR et TR
T 2017 £ 12 A 31 H, AZL G AR FFAARRFS 1 A S E T & 10 e/l 57 (2016 £F 12 A 31 H:

[])

(d) B Fe i fE TR ik TR
ANLZ Fe A (BT B AR < R R 7 A A £ T A S GRRIUR oAt e £ 5, FLIK T ELS 2 Se
TEMAZERAD.

(2) HEMEFL

AR IS . BS54 )R T 2016 4F 12 5 21 H AL i Fi[2016]140 = (< T Bffi<efl S5k
PR BOEBIR S SR ERBOR @) BRUE, B s R T R AE I E B RRAT Y,
DA i i B I E RN

RIS . EZBLSS )R T 2017 4F 6 H 30 HA I Fi[2017]56 5 (K T3 E ™ i B
BRI RR B FRE, BT IS E BT S R R A BRI BTy, BIE
Gt RITIE, R 3%MAEWC RSN E AL . X B M AE 2018 4F 1 H 1 HATIZ & b v A2 1
ERREAT N, REGNIGEBR, A9 CHGERR, COBEMNRE ™ mE NG
P A3 S A0 20 A1k

AN, WEGHE. B R B R R T 2017 4 12 H 25 HA I FL[2017]90 5 (% TN [E & 3% 72
HEAT BRI S B SR B ) G B P A BENE 2018 4F 1 H 1 Hlig & A - iR gt r iy
ARG A IRy G R A LM 55 (AR A o i e

IAFUSECR A AL 45 2017 4F 12 H 31 H M SRR 2017 48 B 2208 iR TSR

(3) B SCHME A ERLAL, B B SR H AR G T8 5 2t I i LAt ZE 00
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8.1 HIAREEFAAER

88 HWHEAAHE

SARAL: NIRRT

JF5 g & A S (%)

1 ETE e 600,889,549.76 73.03

Hopr B 600,889,549.76 73.03

2 BeHn - .

3 [i] 5 Wi 2l # % 39,900,000.00 4.85

Hp: figz 39,900,000.00 4.85

B RFUESR - -

4 b B - -

5 SR AT AR AR - -

6 ST IR G il 7 30,000,165.00 3.65
o ST R R SN

& S ) '

7 ?Eﬁﬁ?ﬂu%ﬁ%ﬁ{i\ﬁ 148,776,369.41 18.08

118
8 Hofth 25 15058 = 3,218,666.86 0.39
9 it 822,784,751.03 100.00

8.2 MIRZAT WA R EH T AS

8.2.1 i F AR I AT b 43 2 i 358 P i 5=

BHE

SRR NRTT

R A REd
1ehY S ~RNE
fEEEH] (%)
A S N G| 4 18,004,000.00 2.21
B P4 . .
C b4 313,628,996.74 38.45
D CIWAINIE VAN S WS ¥ G s VA 4 11,353,043.20 1.39
E M - B
F AR 37.223,360.00 456
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H ERERIE /84 ] _
I &R ARG BB R S 3,199,112.55 0.39
J Bl 110,139,600.00 13.50
K Stttk 20,932,800.00 2.57
L FR BN 25 i 55l 38,303,689.89 4.70
M BEEEH TR A MR S5 8,028,000.00 0.98
N IKF FREER A e i #I 17,945 646.96 2.20
0 JER RS AEEAIEAR R 55, ] _
P HE - -
Q TR T AR ) )
R Ak RE AR 5,204,000.00 0.64
S 5t ] ]

&1t 600,889,549.76 73.66

8.3 SPRIE A FMME o E & B E HL BN I T A R A
SN NRTTT

o B G
Fa | REAE JIE B A4 R HE(K) A E
H LA (%)

1 601318 Hh S 22 450,000 31,491,000.00 3.86
2 601398 TR RAT 4,000,000 24,800,000.00 3.04
3 000895 RO & 900,000 23,850,000.00 2.92
4 300121 {ERRRESES 1,600,000 21,456,000.00 2.63
5 300257 vARin)iaiiy 1,500,000 21,000,000.00 2.57
6 600297 IR E 2,528,000 20,274,560.00 2.49
7 002454 a2 ey 1,750,000 20,055,000.00 2.46
8 601288 FANVERAT 5,000,000 19,150,000.00 2.35
9 002048 TIEN 800,000 19,040,000.00 2.33
10 600867 BUARE 800,000 18,312,000.00 2.24
11 300408 =IREEH 900,000 18,144,000.00 2.22
12 000998 [ =y 700,000 18,004,000.00 2.21
13 002159 =PRI 900,000 16,956,000.00 2.08
14 600976 e A A 720,000 16,948,800.00 2.08
15 600029 T 1,418,569 16,909,342.48 2.07
16 002027 T ARAELE 1,200,080 16,897,126.40 2.07
17 002126 HRES Iy 1,500,000 14,700,000.00 1.80
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18 002036 Bea rf 900,004 14,607,064.92 1.79
19 600519 DivME e 20,000 13,949,800.00 1.71
20 603686 IR T 506,200 13,287,750.00 1.63
21 600066 FIEEE 520,000 12,516,400.00 1.53
22 000726 B ORA 1,131,542 12,390,384.90 1.52
23 601688 HEFRIAE S 700,000 12,082,000.00 1.48
24 600887 BRI AR 360,000 11,588,400.00 1.42
25 002039 BSURE ) 730,000 11,336,900.00 1.39
26 601233 A A 500,000 11,245,000.00 1.38
27 002127 AP LR 900,000 10,971,000.00 1.34
28 600138 H ik 500,027 10,435,563.49 1.28
29 000002 h Fa 330,000 10,249,800.00 1.26
30 002026 Ll R gk 1,249,700 10,072,582.00 1.23
31 601601 EEIE NS 230,000 9,526,600.00 1.17
32 300012 =M el 1,800,000 8,028,000.00 0.98
33 600967 ML 660,000 7,953,000.00 0.97
34 600183 A i B 390,000 6,731,400.00 0.83
35 600305 L I 550,000 6,484,500.00 0.79
36 600803 BB Ay 420,000 6,308,400.00 0.77
37 600705 % A 1,100,000 6,072,000.00 0.74
38 300054 SR A 500,000 5,705,000.00 0.70
39 002285 AT 500,000 5,575,000.00 0.68
40 300003 IR 220,000 5,315,200.00 0.65
41 002739 Tk HLRY 100,000 5,204,000.00 0.64
42 000537 TR 400,000 5,108,000.00 0.63
43 603989 AR 130,000 4,994,600.00 0.61
44 000333 EMEEH] 70,000 3,880,100.00 0.48
45 600030 HEIES 200,000 3,620,000.00 0.44
46 002480 BRI A 500,000 3,600,000.00 0.44
47 601166 POlVARAT 200,000 3,398,000.00 0.42
48 600050 Hh [ e 500,000 3,165,000.00 0.39
49 002572 LRI 79,902 2,940,393.60 0.36
50 603589 (S 60,000 2,763,000.00 0.34
51 000888 A L A 88,888 957,323.76 0.12
52 002920 1 3% 4 ) 4,569 178,784.97 0.02
53 002013 HFRTHLAE 15,000 161,850.00 0.02
54 002766 RERMN 10,000 141,500.00 0.02
55 300735 Jeal R 3,764 54,163.96 0.01
56 002915 TR 1,085 38,181.15 0.00
57 603477 PR L 1,955 37,027.70 0.00
58 300730 BHE R 821 34,112.55 0.00
59 300664 P EG A fR 3,640 32,323.20 0.00
60 002919 2 E iR 821 28,948.46 0.00
61 002922 IR 1,245 22,248.15 0.00
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62 603161 Rl 1,239 20,753.25 0.00
63 603283 FENE 1 oy 1,349 19,614.46 0.00
64 603329 AL 1,183 17,957.94 0.00
65 002923 TR A 954 16,227.54 0.00
66 603080 HraE KB 1,187 16,143.20 0.00
67 300684 AR 827 11,528.38 0.00
68 603655 B R 881 8,193.30 0.00

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

o ) i 4 R
5 i ZEARHS Ji% S 24 PR ZN S N T FE A EL A
(%)
1 601398 TRRAT 64,421,995.43 10.16
2 601318 Hh [ 22 56,966,284.14 8.99
3 601288 LMV ARAT 53,837,550.00 8.49
4 600803 BB A 51,657,668.93 8.15
5 601688 HFRIES 49,541,868.21 7.82
6 600030 S IESR 48,682,666.38 7.68
7 600029 T 46,713,506.76 7.37
8 000998 R R 45,391,946.33 7.16
9 300257 T 1l Bt 44,605,696.95 7.04
10 002027 I3 AR 43,540,953.92 6.87
11 603026 HRNEAE 43,419,397.28 6.85
12 002126 HRE It 43,091,937.25 6.80
13 600066 FIEEE 42,586,564.68 6.72
14 600297 IR 40,651,369.61 6.41
15 000932 *ST 1£3% 37,906,993.02 5.98
16 000933 PR A7 37,783,225.10 5.96
17 002048 ERE S 37,646,308.30 5.94
18 600153 AR 36,212,509.75 5.71
19 002517 T2 B f 2% 34,611,921.53 5.46
20 600519 BMNFEE 34,442,025.02 5.43
21 601601 EHE NS 31,241,153.85 4.93
22 300408 =R 31,200,893.70 4.92
23 300121 {ERRRESES 30,780,935.84 4.86
24 000537 TR RE 30,716,630.30 4.85
25 002454 T2 ey 30,697,232.79 4.84
26 600525 INTESE]| 29,254,851.80 4.62
27 002159 —HFRIE 28,590,093.80 451
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28 000709 TR A 27,890,652.74 4.40
29 600782 ETR A 27,713,393.13 4.37
30 600019 FEA 26,155,105.65 4.13
31 300336 Bk 25,732,952.55 4.06
32 300043 LR IR 25,675,763.91 4.05
33 600651 KR 25,619,835.04 4.04
34 002001 oA Rk 25,010,433.90 3.95
35 002081 gL i 24,536,136.15 3.87
36 300679 FERIR 24,510,495.16 3.87
37 300709 MR 24,330,275.75 3.84
38 000895 RO J&e 23,722,828.22 3.74
39 600518 RESE 25 23,245,457.66 3.67
40 002511 IS 22,741,896.47 3.59
41 600976 e R A A 22,606,662.54 3.57
42 000858 T R W 22,454,838.17 3.54
43 600939 HKET 21,612,451.61 3.41
44 601233 e B B A 21,318,733.49 3.36
45 002479 BRI 20,894,098.72 3.30
46 600516 T RIR 2= 20,802,265.03 3.28
47 601996 F A 20,795,956.86 3.28
48 603686 Y A= e 20,630,820.63 3.25
49 002739 Papr:ih-2 20,619,523.06 3.25
50 603801 A 20,373,865.55 3.21
51 000002 Ji Fla 20,093,851.98 3.17
52 601766 [ 19,921,183.00 3.14
53 600179 LI 19,712,391.02 3.11
54 002480 ETU A 19,577,858.10 3.09
55 002812 BT I Ay 19,543,549.09 3.08
56 600217 ERR N7 18,744,718.21 2.96
57 300012 A Ao 18,571,756.00 2.93
58 601117 [ {2 18,556,818.00 2.93
59 600887 BRI AR 18,013,396.79 2.84
60 000625 KR % 17,579,654.91 2.77
61 002036 Sl 17,469,444.12 2.76
62 600338 [iiF#sN 17,328,767.00 2.73
63 603589 (TR 16,933,412.00 2.67
64 600967 ML 16,838,459.48 2.66
65 600545 H AR g 16,809,615.64 2.65
66 601933 TR T 16,595,122.00 2.62
67 600584 KR 16,551,593.60 2.61
68 002588 SEPHR 16,079,089.00 2.54
69 002127 R AN FL T 15,512,187.74 2.45
70 000963 R 15,276,891.68 2.41
71 000333 EMEEH 15,090,337.69 2.38
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72 600373 HOCAE R 14,607,394.00 2.30
73 002244 VT A 14,498,066.00 2.29
74 000888 WA Lt A 14,276,189.05 2.25
75 600386 Jb ALt 14,160,574.31 2.23
76 000630 iR 14,110,396.00 2.23
77 603885 HEEMLE 14,040,141.60 2.22
78 002436 MeRRHE 13,982,439.00 2.21
79 002502 YeiSctl 13,889,408.88 2.19
80 600282 A 4 13,875,791.00 2.19
81 000606 PN G 13,652,137.14 2.15
82 600366 TURIF 13,003,991.85 2.05
83 000030 B W 12,986,794.75 2.05
84 002026 T N30 12,793,511.36 2.02
85 600585 HFIEIK IR 12,741,612.00 2.01

T AT RN G % TS A e (RS BN IR LSS B 3181, AN B ORAS 5 9 -

8.4.2 RIFSEH A ISR 1F{H 2% BLHT 20 44 KR B4
SEEA: AR

o ) 4
5 i ZEARHS, Ji% S A4 PR A R 132 A P A EL A
(%)

1 600803 BB Ay 58,626,671.66 9.25
2 600030 H S UES: 46,251,752.08 7.30
3 603026 HRNEAE 44,556,405.08 7.03
4 601398 TRARAT 44,408,652.00 7.01
5 000932 *ST #3% 42,361,250.14 6.68
6 600093 5 WAy 40,484,277 .46 6.39
7 601318 Hh [ 22 40,378,879.11 6.37
8 002517 R A 2% 39,710,965.81 6.27
9 000933 PR A7 39,192,761.79 6.18
10 002001 oAk 37,924,891.97 5.98
11 600153 AR 37,485,802.38 5.91
12 601288 FMVARST 37,057,000.00 5.85
13 601688 HEFRIE S 35,947,991.00 5.67
14 002081 gL i 34,498,020.44 5.44
15 002027 Iy AR 34,249,592.66 5.40
16 600029 [EEpap s 32,131,364.14 5.07
17 002048 TIEN 31,831,149.01 5.02
18 600782 ETR A 31,234,991.53 4.93
19 000998 [ =y 31,179,941.11 4.92
20 600066 FIEEE 30,250,308.67 4.77
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21 002126 HRES Iy 30,240,737.40 4.77
22 600525 INTESE]| 28,352,541.72 4.47
23 300121 {ERRRESES 26,913,121.23 4.25
24 601933 TR R T 26,751,863.35 4.22
25 600651 KR 26,664,367.45 4.21
26 300679 FERIR 26,128,237.16 412
27 000537 TR RE 25,969,717.95 4.10
28 600518 LA 25,471,887.09 4.02
29 000630 kA 25,388,033.00 4.01
30 000858 i AR W 25,133,749.87 3.97
31 601117 b 25,129,958.56 3.96
32 000709 T A 24,937,161.45 3.93
33 600019 EA 24,865,014.14 3.92
34 002511 IS 24,478,816.07 3.86
35 300336 Bk 24,155,656.00 3.81
36 600143 G RBHE 24,063,596.30 3.80
37 300043 LR IR 23,925,452.31 3.77
38 601601 EHE NS 23,673,061.04 3.73
39 601996 F A 23,207,088.00 3.66
40 600998 JUINIE 23,130,979.54 3.65
41 600297 IR E 22,812,410.32 3.60
42 600516 UPNEN 22,708,740.30 3.58
43 002371 A6 77 %4 22,614,910.83 3.57
44 300709 KR 22,469,519.49 3.54
45 600519 DivME e 22,255,852.00 351
46 601766 [ 22,171,471.90 3.50
47 603801 HFA 21,660,863.54 3.42
48 001696 EHE N 21,564,962.64 3.40
49 300285 ESRSy vl 21,356,202.49 3.37
50 002479 BHEU R 21,294,868.57 3.36
51 002812 BT A 21,144,186.16 3.34
52 600179 IR 20,415,018.19 3.22
53 002564 RikEH 20,410,830.58 3.22
54 300257 vamiilivgln 20,112,223.09 3.17
55 600338 [iiF#sN 18,413,614.75 2.91
56 600939 HERET 17,954,478.76 2.83
57 300129 ZR MR RE 17,944,195.39 2.83
58 000606 PR 2 1 17,800,013.89 2.81
59 600217 SRR iEIN 17,631,809.95 2.78
60 000625 K2R 17,018,324.15 2.68
61 600584 KR 17,004,707.06 2.68
62 002409 R 16,965,673.80 2.68
63 000963 HEREY 16,753,218.58 2.64
64 600545 LR R 16,267,567.11 2.57
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65 002739 Papriik-2 16,110,514.98 2.54
66 002588 SRl 15,944,260.30 2.52
67 002008 N 15,899,515.00 2.51
68 601100 (ERYATI AN 15,829,602.44 2.50
69 601233 e B B A 15,405,783.45 2.43
70 600373 HCAE R 15,193,602.75 2.40
71 600867 WILRE 14,807,929.59 2.34
72 600386 Je ALt 14,697,264.97 2.32
73 600366 TIRITE 14,528,329.71 2.29
74 002244 TRILAEM 14,403,726.60 2.27
75 603589 (S 14,397,172.76 2.27
76 002321 R 14,390,035.70 2.27
77 002436 MeAREHE 14,315,012.80 2.26
78 002480 ETHUR A 14,278,464.46 2.25
79 600282 RN A 14,231,544.00 2.25
80 603885 HREMLT 14,180,327.11 2.24
81 600595 HZ sl 14,079,320.82 2.22
82 000839 W5 % 13,986,301.00 2.21
83 000898 N 13,861,210.00 2.19
84 000333 EMEEH 13,784,278.00 2.17
85 000848 TR R R 13,695,239.22 2.16
86 300408 =R 13,668,954.66 2.16
87 000888 WA Lt A 13,611,132.57 2.15
88 002502 YA 13,492,887.60 2.13
89 600031 =—®ET 13,325,721.34 2.10
90 600585 HFIEIK IR 13,252,935.84 2.09
91 002366 ERE2 AN 13,109,070.08 2.07
92 600741 IR S 13,038,861.47 2.06
93 000825 KNS 12,936,456.98 2.04
94 603355 A 12,722,885.44 2.01

T AT SR P44 T SE S A (s S e AR B ) 841, AEIEA AL 5 B A -

8.4.3 TNBLERHI BA B K S SR RN B A

Az NRMT
SENBEEERI A (RAS) S 3,240,305,428.76
SEHRERRN (32 B 3,286,497,253.68

T ATSENBERHI A (BRAD) A AN SE B BCE AR (R SR P 4% S 3

(A AN TR AR H ) 3151, AFREMRAZ S 2
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