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. e 8,044,325,043.

T oG gt - 41 72,716,300.00 7,971,608,743.08 08

MR R, - - - 169,786.64  169,786.64
A ER D R - - 41  81,523,742.83 81,523,742.83
. 8,773,600,591.
Hre Bt 647,582,018.77, 4 72,716,300.00 8,053,302,272.55
32
1 £5t

NATIESFIE H 2K - - 4 71,681,637.73 71,681,637.73
AT T[] 3K - - 4  31,214,368.31] 31,214,368.31

AT N S - - 4 10,731,073.26| 10,731,073.26
MNATHEE B . - - 1,788,512.18 1,788,512.18

NiATAZ 5 % H - - - 9,934,317.77 9,934,317.77
HoAth 471 451 - - - 1,591,211.99 1,591,211.99
126,941,121
ffit Tt - - 41 126,941,121.24
24
GBS YRR N 647,582,018.77 4 72,716,300.00 7,926,361,151.31/8,646,659,470.
08
EER
2016 4 12 A 31 1N 1-5 4 58Pk AR &1t
H
%"
BATTEER 591,706.79 - - 4 591,706.79
i R D 425,708,245.80) - - - 425’708'245'3
7 PRE 4 2,397,545.34 - - 4 2,397,545.34
N e 3,089,173,683.
T e - - - 3,089,173,683.81] o1
MR R, - - - 156,967.61]  156,967.61
A ER D R - - - 77,443.02 77,443.02
‘ 3,518,105,592.
HrE R 428,697,497.93 - - 3,089,408,094.44
37
1 £5t

NATIESFIE H 2K - - 4 20,126,732.30 | 20,126,732.30

AT ] 3K - - 4 15,334,148.99 | 15,334,148.99
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AT NS 4,587,262.13 | 4,587,262.13
MATFEE 7 764,543.69 764,543.69
NATAE 5 %% 6,985,432.21 6,985,432.21
HoAth A7 £5 1,537,115.15 1,537,115.15
ffit Tt 49,335,234.47| 49,335,234.47
3,468,770,357

) 2R AU B B 428,697,497.93 - 3,040,072,859.97

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

7.4.13.4.1.2 FER R HBUR A S

T 2017 412 A 31 H, AIEGFAA R B VEGTIF T A SO E 5 =8 5 EHE R LU By
0.84%(2016 4 12 H 31 H: 0.00%), KT H] 28 () AR Bl 0] T~ 4% K 4 9% 7= 1548 JG B K 5200 (2016 4F
12 A 31 H: [).

7.4.13.4.2 SMIC XS
AN IR i < ik TR 2 SR BOR SR B T ANV SR AR S T A AR BB XA . AR dE <
RIpT A Bt 7 S St AN R, PR B AN XU

7.4.13.4.3 FHAHHE XK

AR A XU 2 4 i 4 P R 4 i LA 2 SO B AR SR 3 4970 R e T 3 ) B R 26 DA
(T 3 A A IR FR AR BN T 2 A B (R o AR TR T2 AR B TR S5 A8 5 BT B i slARA T TR R T 3 52 5
(R SR, BT TG B A AN R IR SRR - BAMUE S5 R AT £ 44 B B &8 L BRIk S I ) 5
AT RE RS TUE SR 117 37 B AR BN (K R )

ANFE G R A FE A NTEM R B R LA R R epr, SR B BT R e, @k A
G R BRI T, GA IR TTa AT i o, Ok B 7=l B AL A M g e ;B 5t 5 AMIE SR
(e VRS T SE B AMHT, IR PRAF G AR S A R 20 e Y B A B A AT IV . ARSI RS TN 8
BAGE G O B AR, R g . BICE . BRORAGATIBIE, SR TSR AR R A
(R T I A AL o

ARFE GBI BB A 1 B AR AN A AR o AR T B4R BT 20 & P I S R L g ik 4 2 7
) 60%-95%: i F7 A H [EIIE i 23 b v ) 70V BE 4 P 1 Hofth 4 ik TR s b7 A T R LUl 1t
N 0-40%:; B4 EE B HAE —4F AN INBUG 6 3R 38058 LUBIA T EAMIR TG 587 1B 10 5%. BEAh,
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AN G ) S BN HOR AR S B I R AR O A St 4%, S SY1IE ] 22 e B 5 Vg Bk gt AT
KL FER, E14E VaR(Value at Risk)4E b4 Rl AR i < i i O TEELE (A XURSE, B g v g et x XL i

AT BREAANZ ] o

7.4.13.4.3.1 HARARE R ML

SRR NRTT

ESUES EARRER
2017412 H 31 H 2016 - 12 H 31 H
LEIES filE4
WA
B el
AR AR
fiute it
(%) (%)
L Gy A A — B S AR TR 7,971,608,743.08 92.19 3,089,173,683.81 89.06
28 5 e A A H
28 Sy e A — L
AP R — BUE R
&1t 7,971,608,743.08 92.19 3,089,173,683.81 89.06

7.4.13.4.3.2 FCARA A XU O RURR A 43 BT

ik B 25t bl B i v DA AR ) HoAth T 37728 B AR AN AR
X5 = A R H B 4 0 P2 iHE )
oM (R AR Mo
AH I R AR 5 AR B A M AR
AT

2017 4£ 12 A 31 H

2016 £ 12 A 31 H

WG BILHE E T 5%

%] 628,330,000.00

%) 214,450,000.00

MV G B HE T B 5%

/%) 628,330,000.00

/%) 214,450,000.00

7.4.14 BB T RN & THRR T E U KA E R

(1) ~FehrE

(a) < THASSIMETHRITTE
N AT RECRTE R, A SR E TR 5 B H 2R SR A B TR 1 A

JEDRIE -
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SRR RS  BAA B TR R T ARG B R A
BRI BRER— RN AL A M DR 5377 B 5 LR BRSO R A
=R AT B AN AT I

(b) FFEERILAA A TR G TR

(i) BEXEMT AL RNME

T 2017 4F 12 A 31 H, AFEEFAA R LA RAME TR H RS AN 2 0 ek i e i 5t vh s T
f— 2 IRIIARBUAN 7,470,166,830.52 G, J& T35 2R HIARHN 574,158,212.56 7T, ToJ& T58 ==K

[l 4341(2016 4£ 12 H 31 H: #5—/Zk 3,088,476,125.01 JG, % —JZIX 697,558.80 7T, o =/ZIK).

(ORI =Y EON

XIS A 5 i LT R A, A L E ORI R 52 5 AN R (BB K R A I R 52 5 A
HER) BUR TARATFRATERE I, AL TEMH EZ 5 WEERH IR 525 A s ke &
BRAS S0 IR RS A R ER AT (0 2 SCHHME SN — Rk AR Ak 1A 38 b R B AN rTRL S A\ AR X
TR RN ERIRRRRRL, W AR IEE AR A& SUHME N R 58 — R 5 =2 IR

(iil) 55 =2 R Se (B AR AR AIYI AL ) 250
T

(¢) FERFLEMILLA RAME T 1 4Rl T
12017 4 12 H 31 H, KRS ARFFA IR LA R E T =1 £ %7 (2016 4F 12 H 31 H:
).

(d) ANBL Fe i fE iR efk T
AL SO (BT AR S R R 7 A £ T LA B SGRROUR He At e 0, LK T ELS 2 Se i
TEMZER D

(2) H{EFL
WRIEMBER . B R B 2 mT 2016 45 12 A 21 H /A 14 #i[2016]140 5 (T BA#fG &Rl F5ih
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PR BE IR S SR BCR SR RRE, BE S Mg e R R A RN BT,
PABEE 7 i i BB E RN BN -

IRAE M EGE . EE B8 )RT 2017 45 6 30 HAAi A Fi[2017]56 5 (O T B = M EA
ORI RR A BAD BT, BT S E BT S R R A R RIBUAT Oy, BTG
St BTk, IR 3%MAEWC RN (E AL . X B W AE 2018 4F 1 H 1 HATIZ & ke v A2 13
ERRFAT N, RENIGEB, A9y CHMEEDIR, COBEMNRE ™ mEHALLEH
P 24 B IS A 201 1Kk

BEAN, MBS, EZR PSS 5T 2017 £ 12 H 25 HA I Fi[2017]90 = (5% TR & & 537
HEAT BRI S E B EOCR (B R X 5L P i BN H 2018 4 1 A 1 HIEIZE 5UE ™ IR i it
ARSI A B e R e ot L 55 PO B B0 R i R

FIARBISCBRR A G 2017 4K 12 H 31 H KM S5RGUA 2017 4R 2 (48 R TERM .

(3) KR SLHHEAMI RSN, AT iR H AR G J0 75 2t ] 10 HoAt s 24 0

88 HWHEAAHE

8.1 JARESH ™ HE KR
EA: AR

JF5 i H & A S (%)

1 &L &y 7,971,608,743.08 90.86
Hope R 7,971,608,743.08 90.86

2 R4t

3 [i] 5 Wi 2l 4 % 72,716,300.00 0.83
Hp: figz 72,716,300.00 0.83

B SCRAIESR

4 Dt L5 gty

5 SERIATAE ST

6 SN IR 4 il %
o ST R £ S\
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e phg
WATH TS H S &6
7 . 645,155,017.69 7.35
it
8 HAb &&= 84,120,530.55 0.96
9 Eit 8,773,600,591.32 100.00

8.2 HIREAT WA RIBEREAS

8.2.1 R WIARALAT W7 KA BE N B R B 4L 5
SRR NIRRT

SRS AN

HEEH] (%)

A VI NI ONi: N - ;

(e Tl 2 ~RME

B PRI 336,283,484.04 3.89
C gk 2,891,022,487.99 33.44
D B BT RO IR, 16,143.20 0.00
E jeis7in4 86,078,762.00 1.00
F AR A 87,680,687.08 1.01
G IEISH . B AEFI Bl 237,701.94 0.00
H A5 Al ] .
| SRR ARG BRIk S5 302,141,838.47 3.49
J B 3,562,823,017.58 41.20
K J5 Hiu b 705,292,297.58 8.16

L G AN 55k 55 - -
M FHFERE A AR S5 ] -

N IKFNS PREEFN A FL 5t B 2 32,323.20 0.00
O R MRS  AEEEFN A IR S5 - .
P HE . .

Q PAERIE S TAE

R Ak ARE AT R ] -

S ZEE

ait 7,971,608,743.08 92.19
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8.2.2 i i AL AT b 7 S HE I B B8 BSR4
o

P

igiiNey

8.3 MR A A E LB S E LI RN HEF I TR B B3R 40
SR NRTG

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

H LA (%)
1 601601 SRS PNTS 18,934,700 784,275,274.00 9.07
2 600036 AT ARAT 26,332,564 764,171,007.28 8.84
3 601318 Hh S22 9,921,216 694,286,695.68 8.03
4 002142 TUWHRAT 37,135,242 661,378,660.02 7.65
5 601336 HAELRES 9,383,353 658,711,380.60 7.62
6 600309 Jitefe s 13,212,794 501,293,404.36 5.80
7 600019 FE By 47,078,300 406,756,512.00 4.70
8 600048 LRF = 25,351,300 358,720,895.00 4.15
9 600340 5 AR 11,040,822 346,571,402.58 4.01
10 600276 5 PR 24 4,344,998 299,717,962.04 3.47
11 600519 DivMiE e 420,962 293,616,785.38 3.40
12 601233 Al B 147 12,091,450 271,936,710.50 3.14
13 000703 H IR AL 12,447,810 268,499,261.70 3.11
14 002410 JTBRIA 13,581,154 266,190,618.40 3.08
15 601012 R L I 1 7,181,682 261,700,492.08 3.03
16 600867 BUARE 10,964,300 250,972,827.00 2.90
17 601699 k2R 15,184,440 172,798,927.20 2.00
18 600188 FEMN 11,259,267 163,484,556.84 1.89
19 601222 RV REUR 10,315,121 104,595,326.94 1.21
20 300357 TR AEY) 1,803,753 88,762,685.13 1.03
21 600183 A R 5,112,851 88,247,808.26 1.02
22 600297 TR 10,932,754 87,680,687.08 1.01
23 601668 Hh [ 9,543,100 86,078,762.00 1.00
24 600298 2 PR B] 1,663,674 54,435,413.28 0.63
25 300017 WA 7 B 3,375,668 35,917,107.52 0.42
26 002120 BIE Ay 4,800 219,744.00 0.00
27 002920 (es% it 4,569 178,784.97 0.00
28 300735 HaL R 3,764 54,163.96 0.00
29 000333 EMEEH 800 44,344.00 0.00
30 002915 IR 1,085 38,181.15 0.00
31 603477 PR AR 1,955 37,027.70 0.00
32 300730 BHE R 821 34,112.55 0.00
33 300664 JIEEEEINPS 3,640 32,323.20 0.00
34 002919 4 AR 821 28,948.46 0.00
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35 002922 UK 1,245 22,248.15 0.00
36 603161 Rl 1,239 20,753.25 0.00
37 603283 e 1y 1,349 19,614.46 0.00
38 603329 AL 1,183 17,957.94 0.00
39 002923 TEHE R A 954 16,227.54 0.00
40 603080 HraE KB 1,187 16,143.20 0.00
41 300684 AR 827 11,528.38 0.00
42 603655 BT R 881 8,193.30 0.00
43 002008 Kok 100 4,940.00 0.00
44 002475 DAY 100 2,344.00 0.00

8.4 MEHABESRTHASHERZES)
8.4.1 RIFLNSHE RIS T 1F{H 2% BLHT 20 44 KR B4
SN NRTTT

Sy R B Sty
5 Ji SE AR JI S 24 R EN L S DN P HE LA
(%)
1 601012 R LA 820,858,139.50 23.66
2 600036 AT ARAT 780,356,045.97 22.50
3 601601 HH ] R PR 771,168,319.01 22.23
4 600519 wMFE 698,179,275.40 20.13
5 600019 A 678,185,549.23 19.55
6 002142 TUARAT 678,002,675.41 19.55
7 601318 rh [ S22 658,728,130.52 18.99
8 601336 HELRES 633,583,470.05 18.27
9 600104 VR 550,953,764.67 15.88
10 000858 T R W 545,525,264.43 15.73
11 600048 TRF Hb = 534,637,792.98 15.41
12 600309 FiEA 480,681,094.44 13.86
13 000333 EOE ]| 463,640,874.24 13.37
14 600516 TR 458,525,003.36 13.22
15 600507 77 KAHFN 444,471,264.31 12.81
16 000651 AL 433,410,648.19 12.49
17 002410 JTERIA 433,075,731.37 12.48
18 600196 SRR 424,055,519.66 12.22
19 600585 HIEIK e 387,192,743.10 11.16
20 601398 TRERAT 374,211,376.85 10.79
21 600276 fEEREZ 361,762,138.04 10.43
22 600340 M AR 327,532,187.47 9.44
23 002450 A Hr 270,972,872.73 7.81
24 601668 Hh [ 2 AR 261,010,134.79 7.52
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600867 BUARE 255,687,446.56 7.37
601233 Al B A7 252,556,654.42 7.28
000703 H %A 240,751,580.52 6.94
300450 TR e 232,794,044.83 6.71
002008 Kok 230,767,040.86 6.65
002415 T R AR 224,782,634.31 6.48
000423 FR B BT fig 219,413,220.81 6.33
600567 Ll 4500 216,621,516.87 6.24
600801 HHTKYE 206,208,640.89 5.94
600298 ZIEERE 204,697,146.87 5.90
002236 KA 182,585,045.18 5.26
601166 Ml ERAT 181,840,393.08 5.24
600438 T8 Ry 179,485,800.05 5.17
300070 KR 175,092,265.96 5.05
600702 C=a N4 173,727,966.74 5.01
601699 S SINEI 172,990,018.84 4.99
600188 FEPN L. 168,659,092.34 4.86
600028 W E A1k 153,723,697.99 4.43
002092 RS 150,678,945.09 4.34
002714 W s Ay 150,513,701.84 4.34
600183 A i B 144,124,976.14 4.15
001979 st 144,048,593.48 4.15
002475 ATIN 135,949,149.32 3.92
002831 R R 134,207,634.31 3.87
002555 —hLHE 127,831,905.80 3.69
000513 TR EE 125,378,725.91 3.61
601222 R RE IR 122,834,387.24 3.54
300068 A 8 FEL YR 117,071,445.48 3.38
600409 =R 115,670,718.89 3.33
002640 5 55 108,346,837.64 3.12
603801 BBy 99,275,774.23 2.86
600660 A 3 96,434,542.31 2.78
600297 IR 88,422,234.47 2.55
300357 TR AEY) 88,203,302.87 2.54
002508 ZHR AR 80,248,317.78 2.31
002466 RIHEM 79,683,760.42 2.30
300017 WA 1 B 74,868,043.23 2.16
002051 W T 74,516,600.35 2.15
000002 J Fta 74,415,528.84 2.15
600428 Oz T 74,383,014.11 2.14
601009 AT 73,164,252.43 2.11
600031 =—®ET 70,768,156.33 2.04

25 52 jidk 66 T



o2 R LI & RUE S R A & 2017 SE4ERE AR

T AT SENGH (B SEANBERA")  “SEH e (B2 BB 4% KL AL
SR (BREZERAM AU I, AFE B 5 W .

8.4.2 RIS & HIRIES R FE 2% 5HT 20 4 KIREE A4

7

SRR NRTT

o ) 4 R
5 i ZEARHS Ji% S 24 PR A R 132 A FE A EL A
(%)

1 600019 By 732,039,327.65 21.10
2 600519 wMFE 684,470,514.68 19.73
3 601012 R R A 649,346,832.22 18.72
4 000333 EOE ] 626,787,337.88 18.07
5 600507 77 KAHFN 618,771,118.66 17.84
6 000858 Fi R W 585,323,044.85 16.87
7 600104 REEH] 568,998,230.52 16.40
8 600516 TR 525,151,121.13 15.14
9 002415 ¥ R AR 501,548,324.24 14.46
10 000651 AL 479,175,347.07 13.81
11 600585 HFIZEIK Y 459,920,120.66 13.26
12 300070 2K IR 451,641,619.59 13.02
13 600196 SRR 444,664,807.49 12.82
14 601318 Hh ] 22 436,731,822.26 12.59
15 601398 TR RAT 395,199,565.78 11.39
16 002475 ATV 347,973,705.20 10.03
17 002142 TUERAT 340,706,546.64 9.82
18 600036 AT ARAT 327,991,160.57 9.46
19 600340 B AR 296,745,227.34 8.55
20 002008 N 290,264,414.19 8.37
21 002450 RS 289,079,979.60 8.33
22 300450 32 B 266,333,905.03 7.68
23 600048 LRF = 258,615,358.58 7.46
24 600801 HHTKYE 253,886,689.05 7.32
25 002508 ZHR A 242,033,361.87 6.98
26 000423 AR BT ] fig 238,611,686.22 6.88
27 600567 Ly 4Rk 218,141,179.27 6.29
28 002640 e il 214,802,160.26 6.19
29 002410 JS2N 198,867,091.14 5.73
30 601166 PVARLT 187,833,465.99 5.41
31 002236 KA 180,621,300.54 5.21
32 600409 =AML 179,292,025.07 5.17
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M SR A I VR B RAIE Fr 4% PR 56 4 2017 SF 4 4R 2
33 600309 FitEA 176,123,659.27 5.08
34 002120 FIE By 172,800,577.64 4.98
35 600438 T8 R Ay 165,921,393.36 4.78
36 601668 Hh [ 2 4R 163,872,875.21 4.72
37 600702 N 160,087,779.85 4.62
38 600028 W E A1 150,532,441.72 4.34
39 600298 ZHLERE 147,785,568.01 4.26
40 002092 RS 141,928,193.88 4.09
41 002572 LRI 141,755,581.07 4.09
42 000513 T R4 4] 138,473,898.53 3.99
43 002714 R Ay 138,236,854.01 3.99
44 001979 LA 134,942,551.98 3.89
45 002555 —tLHE 131,410,133.46 3.79
46 002831 R B 126,509,208.97 3.65
47 000429 EiEEA 125,446,504.84 3.62
48 600867 BUARE 124,228,310.72 3.58
49 300068 A S FL Y 113,237,574.50 3.26
50 300017 W15 BHEL 109,283,329.06 3.15
51 601939 EBARAT 108,786,552.62 3.14
52 600660 A 32 103,578,215.08 2.99
53 002311 KM 101,691,735.20 2.93
54 603801 BBy 100,814,154.82 2.91
55 002051 S ENESIN 92,065,661.56 2.65
56 600276 L Fif PR 24 89,017,481.24 2.57
57 002466 RIFHM 85,496,620.66 2.46
58 601117 b 79,509,490.63 2.29
59 600031 =—ET 77,130,644.24 2.22
60 601009 A RUERAT 73,920,357.52 2.13

T AT SENGH (B SRANBEE A"
S (RAZ RN IR LSS H R I, AEREMRAZ S A .

8.4.3 TABER) A SR B B E RN B

SR (ERSE HBCEON"D P SRR

Bpr: NRM
SENBEERI A (RAT) M 19,505,940,572.87
SEHBEERIURN (3D R 17,225,176,572.68

TE: AT SENGH (B SRANBEE A"
S (RAZ RN IR LRSS H R I, AEREMRAZ S .

% 54 T13L 66 U

SRR (ERSE HBCEON"D P SR



o2 R LI & RUE S R A & 2017 SE4ERE AR

8.5 MIRZEMEMF O RNMPREAS

SRR NRTT

o B G B 1
Jr 5 15395 it ol YAV
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)) 72,716,300.00 0.84
8 [ VA7
9 oAt
10 | &it 72,716,300.00 0.84

8.6 HIRIEA LA LB S H LB K/ HE R AT T4 B SR A

SRR NRTIT

E A IREd
Fe gy 555 44 % HE(K) N R E
E EL51(%)
1 128024 TATEEAG 727,163 72,716,300.00 0.84

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
AEERRERRFFA T RIR.

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 -

5 55 ji4k 66 11
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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
T

8.11 MEHIR AR SH B E BT 5 B B
8.11.1 AHAE AT I BRBUR

Teo
8.11.2 & HIARAE ST 1) B G S5 SRR 25 B 48

AR I AR T AT B B [ 5 B
8.11.3 A E AR F P4

T

8.12 HBHAAMEME

8.12.1 AR HIN, AFEEGHEEKIATT A UESRHIRAT BB B E MBI ISR AR, WA ek
Ll H AT —FE N ZEIATFE T AT

8.12.2 AL B HIRT 42 B Zirh, AAFAER BT T8 ik 5 B [F) R0 o e I 5 P 2 AN IS
8.12.3 MK H A IRB =14

Hfr: AR

P EA s &

1 17t ARIE < 2,427,001.08

2 IS WSCIE 577 S K

3 JS2YSC IR

4 IV @I BSS 169,786.64

5 AT R R 81,523,742.83

6 oAl RICER

7 e 2 H

8 oAt

9 ait 84,120,530.55
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8.12.4 FARFEA HAb T He B i T R e 535 B A
I AR AR R b T O I AT e 57

8.12.5 HIRAI+ 4 B E A ETIE 32 FR & L 0 B

SRR NRTT

MEZRAE s | HIEET
Frs P ANE PSR AR s SZ PR 5O UL
FerE HHE L (%)
1 600309 it 501,293,404.36 5.80 | BB EY
89 EeHPFRAEARER
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