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A ARG
AR EAER
FIAAE F PP
2017412 H31H 20164F12 H 31H
A-1 40,082,000.00 20,006,000.00
A-1UF
RITLL 140,242,000.00 23,000,000.00
it 180,324,000.00 43,006,000.00
T RVPRAT S B P S A5t R 25 55 .
7.4.13.2.2 #HKHE AREI R PR BB
A ARG
AR AR
KIA(E FH PP
2017412 H31H 20164F12 H 31 H
AAA 103,339,400.00 30,674,000.00
AAA LIF 67,423,374.80 344,981,881.00
RPE 10,017,000.00
it 170,762,774.80 385,672,881.00

E: RFHBTF e .

7.4.13.3 Fah ik KUk

TR PR A F i < 7E JEAT 5 < A 5 O 1 S5 I 38 B B8 B A R A XU . A B iR 3 T A
B —J7 TR E T 5 S BUREA N\ AT BE I 2RI B AR R, 51— 7 TR B T3 i At
5 5 T 4 AN R T2 A 1 28 300 PR e 5 P 45 9 0 o T DIG ¥ 7 T 3 L IR 2B sl O 15 00 DA B Ay
F& LI

BT SUATI: (] B3 G ROl RS, A3 < PR 0 < TN R AR 5 < 1 R A [ 155 DL EAT ™
M P IF PRI BN L K, PR PR E BB & AT RISk T 5 UL IC . AL Gy 2k < PENAE
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EEFRTBE T EAUS R R, L EARH DU T IREE] g A AL BT 3, 5 i DR 0 F D G ] A5
PR MITBIE KU, A R R etk e A 28

7.4.13.3.1 MG KN AT LA A B = 1R R 55

AREE G R B ANTE R SIS B R A 42 IR (A TP SRR IE IR B S ISR M) K (A
TEEEETT U748 5 L S AN M KU FERIE V(B 2017 4 10 H 1 HAHEAT) 50200 A R o) A Kk
S A B RN E A S AT A B, SE T ) KR A B IR A S M SRR AR T f R bR
108 52 PR At PR 45 % it L 18] A S 245 76 JEL N 8] N AR IR 0 (R 25 6 FE 08 S I BN PR A dE 47 450 25 14 M A
G HTe

A GBI T —F AT RATHIESF T A B G R E R 10%, HASR G 5 lhiAS 1
S HE B AR R SRR — A R R AT RIS AR IZIE SRR 10%. AJE g5 A &
3 8 NS B (R AR T IGREE  E AR — X BT A R R AT TS R AR % BT A R
FILIEBE SR 15%, AKEG 5 A KL G A G B E B AR R H AR — K Bl A RIRATH
S, A 2 BT A R R IE R R 30%.
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FIBE e NRAIPE R R, H R A SR BB A SUIME . AR T ahIRH
PRBNPESZ R B I T EL & T AN L 2 8 B 1 I 15% .

ARG IS E NG AR SA ST 7 A TAR B AT AR B (K a] AR B BEAT o VAl
SIS, B OREE BRI A9 I8 [m] B AR 7 A AR H AR B R w] 2B R .

RIS, AT Sk 6 BN 5 B0 08 (Rl A2 5 I B A 558 S 0 FRIR 1 #2578
JEU XS A2 5y %t T (A S5 IR B2 AT B RATH K PS8 AT e BN RBUR & 54 I HE N2, DLK
XA RV R AZ 5y 5k T St 58 57 00 R A B R R AT 30 28 VR 8 S5 Tt ™ e A B A < AT [l D52 5 A 3
PR FIAE G0 T AR oAb, ARJ 4 (10 5E 4 BN ST 7 308 [ N A8 5 R 44 ot A B . AR o 41
oot PR 5% SO 78 A R KT R I A o ) USSR B85 1B AR 50 DURA R B ik 42 2 SR AN (B TSR A2
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L3y IR R IR B M b A W 45 SR B sh e KU B T R (R S, AN S e AR S I RSN
PEAE L R AT
7.4.13.4 Yz R K

T 37 XS A8 15 35k < T 45 g i R B 2 S B BROR SR < vt BT T A v 37 45 2R Ak DXL 3R R 22 3 i
KAEPHIIS, AR PR AN RS AT AR A% XS -

7.4.13.4.1 RIS R

R 20 RS 2 4 4 R PR 2 o A B 4 I 52 T 3 ) R AR B i A I Al R IR o ) e U vk
Srih TR B T AR 3 LT S B0 M N R RURE,  H bR Sl A 2 2 4 i TR T I
AN IS IR] 45 SRR A8 717 37 ) 25 S 5 1 e 0T R S I 4 S M ) XU <

AN 4 PR e 0 BN D0 A B < T s F) AR 2 BB P e 11 34

JRETTIERT R R R AT R
NI BT T AL 5 P R ARAT T8I T3 37558 B (A 1] S8 WAL o o, DR LA A L PR AR 3 XU

TR, JFiE

B RRAEHIA

7.4.13.4.1.1 FIZR R K ik 0
Bpr: NRM
- 3
2017 %12 A 31 14EPIH 1-54F 5 E AR &it
H
e
AT 1,537,201.60] 1,537,201.60)
i R S 447,886.31] 447,886.31]
B ARIE S 37,553.05 - - 37,553.05
oy M AR B e 191,743,400.00 142,322,874.80 17,020,500.00] 351,086,774.80
LN RS 4 fil 7%
)\j‘iﬂé) 30,000,165.00 30,000,165.00
MIRGIEFRTE H 2K 4,000,000.00 4,000,000.00
MR R 6,068,578.31 6,068,578.31
A ER DA R 17,854.79 17,854.79
Ao =San 223,766,205.96/ 142,322,874.80 17,020,500.000 10,086,433.10  393,196,013.86
ik
S [ 0 4 ik % 4,000,000.00 4,000,000.00
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FEER
NATIE SR H 2K - - - 107,369.46 107,369.46
ATz [A] 32K - - - 234,496.15 234,496.15
AT NS - - - 197,982.82 197,982.82
MNATHEE 2 . - - 65,994.27 65,994.27
MAT R R 5% B - - - 8,225.39 8,225.39
Mot AZ 5 % - - - 6,502.48 6,502.48
HoAth 471 45 - - - 315,014.84 315,014.84
fAfit Tt 4,000,000.00 - - 935,585.41]  4,935,585.41
GBS YRR N 219,766,205.96 142,322,874.80 17,020,500.00 9,150,847.69  388,260,428.45
TEER
2016 4E 12 A 31 14EPIH 1-5 4E 58 E At B it
H
wre
AT 4,756,624.16 - - - 4,756,624.16
e 4,483,409.64 - - - 4,483,409.64
1 HARIE S 24,243.27 - - - 24,243.27,
oy M AR B e 63,869,569.40 262,436,311.60/ 102,373,000.00, 4  428,678,881.00
S NIR 4 il %
% . i 176,000,504.00 - - 4 176,000,504.00
MR R, - - - 8,720,420.58 8,720,420.58
A ER D R - - - 16,552.30 16,552.30
HrEaat 249,134,350.47| 262,436,311.60 102,373,000.00 8,736,972.88  622,680,634.95
ik
HoAth 471 451 - - - 346,013.01 346,013.01
AT 2 [A] 32K - - - 583,073.55 583,073.55
AT NS - - - 656,954.06 656,954.06,
MATFEE 7 - - - 218,984.66 218,984.66
INERE: R e - - - 21,930.12 21,930.12
NATAE 5 % - - - 32,784.25 32,784.25
Uikrysean - - - 1,859,739.65 1,859,739.65
| B B 249,134,350.47| 262,436,311.60 102,373,000.00 6,877,233.23  620,820,895.30
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X G A A H 3 4 % PRI E Y
M Em (A NRMIo
AH 2R ARG AR & AR B)
s AR EER
2017 %12 A 31 H 2016 4 12 A 31 H
TR [F 25 N30 W) 751,366.65 Hahn#y 2,378,259.02
MR L 25 M35 Wk 746,117.12 k¥ 2,354,708.13
7.4.13.4.2 AMC R

NI AR A2 Fi5 < L 23 SC A BOR SR B gt B DR AN R A3 T A AL e s A XU . Ak <
WA B KAt AN R T ih A, AL TE B R AN XU -

7.4.13.4.3 FLABRE RS

FCA A AR X i 5 <5 BT R < i R PR 2 S0 (i BOR SR I < B R B T S A 3R AN R PASE
R T 340 W R B AR B T R A A R R o A 4 2 SRR TR A B B BT BURAT R RIL 3552 5
B AN G, T 0 A A M USSR T B AMIE S RAT A B B 2B 1 DLBUR R S I 2,
AT BB AU TUE SR T 47 B AR I B (K 7 ) o

AFEG A B AR A B R A S, SR B BTRRSRS, E R R A
G SRR AR T R RS IE S5 117 3 1 S DR R AR SO AN TN, R A R B U R I b A AT
TH 3T A LA [RIIE SR T 117 7 A0S () <6 i T R WS R IRURERFALE - ARG 34 2% b e i (g )
MBI AINLL, DA e SR & B I BLEL ], SR 3230 X AT g R AR I T ks XU

AT e $5 B 20 4 1) 43 B B ARG G A A JXUI: o AR i X5 7 5 ] WAL 288 ot e 45 9% LA
AT FE B ) 80%; Bl gl I3 H £ —4F LA A A BURF G 27 AMIC T B 5871 BL Y 5% IS5
i R TR ELURBE G B (0 0-20%. R4k, ANFE G FE G PN HON A S T A HIIES?
s seitiings, B 2R e B EN ST NS &, A4 VaR(ValueatRisk)F&Fr 45 il it

ARFE G TG ARV AEAN AR AU, BB T SE T XU FEAT BRER A4

7.4.13.4.3.1 FAtAkE RS ) BURE 53 Hr
T 2017 %12 A 31 H, AEESRFFALHEN G TT(2016 4F 12 A 31 H: [H), F TS
FZR AN Z LLAN ) T A0 A% TR R AR Bl 0 T AR 4 08 7= 1+ o EE K5l

7.4.14 7 BT EBR A& vHRE T E R NI
(1) ~feiE
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(a) i THA MBI
N FMHETREIRPTERR, B A SR E TR RBAR T 5 B 2SR A E TR 1 A
JEDRIE -

IR RS B B TR R T3 R T B R A
BRI BRER — RN AL A M O 5877 B 5 LR BRSO R A
SRR AR SRBR P B AN AT L A\

(b) FFEERILAL e B R it TR

(i) FERXE TR e E

T 2017 ££ 12 / 31 H, AEEEFA LA s vHE B AR T A S 5 a8 1) S i 3t 7 vh s T
fi— RSN 34,065,019.50 6, J& T4 2 IRIIARBUN 317,021,755.30 7, JolE T =2 IR

ARA(2016 4F 12 H 31 H: 25 3K 428,678,881.00 JG, JoiH—/ZREEE = ZK).

(i) 2 SeHHE T = OR8] 1 R A 5

X UESRAC 5 i LT R A, A B ORI R 52 5 A R (BB K R A I R 52 5 A
R BURTARA I RATENG O, AR AL TEM H 2505 Gk B WIE] . 22 5 ANE R IR &
BRSO g A R T ZE AN 577 B0 2 SCEL SN S — SR TR ik 1A 2 R P AN DU 2 g A AELX
TASCMERIFEIREEE, B FH R BCER AR 2 SCAME N 5 — R OE 2 5 =R K

(iil) 25 =2 R Se B AR AR AIYIAZ 2l 50
o

(©) ARFFEERI LA Se i E TR eih TR
T 2017 £ 12 A 31 H, AZ G R FFA ARRFS I A SR e TH R 10 e/l 57 (2016 4F 12 H 31 H:
E)B

(d) ANBL Fe i fE iR efik T
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AL SEUHME T B Rk B A0 4 5 32 B GRS E Al e 5t K fE S 2 fe
EAHZER A

(2) MR

RIS BGE. ER P AET 2016 45 12 A 21 HAUAG I H[2016]140 5 (T B 4xd 53t
FEIF R ZCE B R S5 S E B BOR A RUE, RE g s R R A S E BT,
DA = R B A ERLABLN -

MRAE BT E R BLS5 )R T 2017 4E 6 F 30 HAfi i Bi[2017]56 5 (50 T B4 7 i K B
AR AIEED FIRE, BHE T i BEE B Sl R PR R R BN BTy, B IE TR
Syt BUI %, FE 3% LRGN G (E AL X B Sk e 2018 4F 1 A 1 H AT E e Ak A 1Y
EBNABAT N, REGEEBIN, AEMG: COGIEERR, CBBNRE M EEANLEH
i B S A A L 0B 20 R o

AN, WEGE. ERXFLSEmT 2017 4 12 H 25 HA KM FL[2017]90 5 (% F N [E € %77

BEAT AT A5 18 (8 A USRI ) 0f B A8 7= i BN H 2018 4 1 A 1 HEIEE B ™ R L 1%

ARSS R BT < R o e L 55 8 5 TR R A RLE

EIRBISCER A AR B 2017 £F 12 7 31 H AWM 55K BUAN 2017 5 487 BRAR TE 2 o

(3) B FOAMEAIG(E RIS, A B TR H A 0 75 B U Y A At B B0

9»

88 A AME
8.1 iRESHTHERBMN
SHirasr. NRMT
Fs TiH SR RS BRI EE R (%)
1 P28 5% %%
o B2
2 T
3 [#] 7 WA 2 5 T 351,086,774.80 89.29
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Hrr: iz 351,086,774.80 89.29
B HFUESR - -
4 R T - -
5 SR ATAE AR - -
6 LN SRl 30,000,165.00 7.63
s ST 0 ) SNk
& S ' )
. f\éﬁﬁﬁ%ﬁ%ﬂ SHEMNEE 198508791 050
Tt
8 oA - 10 5 7 10,123,986.15 2.57
9 Hit 393,196,013.86 100.00

8.2 HIAREAT WA R B ERRAS
AIE AR IRARFFAIEE -

8.3 MR FAMME b ZE B 15HE L K/ B BT B SR 5 A

AIEEAR T RR AR

8.4 EH AR EBR R ASHIE AR

8.4.1 RIS HE YIRS B FE 2% 5HT 20 4 KIRE A4

SRR NRTT

o7 HHA A 4 E
75 % SEARHS % 22 44 7 N SN T FE A E P
(%)
1 600004 Hz=Hl 37,144,865.57 5.98
2 002510 R 27,452,004.30 4.42
3 601238 JRER] 27,146,059.53 4.37
4 002241 HOR By 14,036,050.93 2.26
5 600755 JE 1T 10,560,726.17 1.70
6 601336 BT 9,082,405.46 1.46
7 601952 HERAEK 9,320.00 0.00

T AT RN GA 5 TS A e (RS AN IR LSS B 3181, AN EAORAE 5 9 -

8.4.2 RIH3E i S HHSPHI RSB 1FH 2% BUHT 20 44 KR A4
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o7 M 4 E
75 A ZZARAY Ji% 22 44 AR B SE 40 FEEHE L
(%)
1 600004 Hz=H13% 40,485,729.04 6.52
2 601238 JRER] 27,742,942.84 4.47
3 002510 TR N 25,743,141.12 4.15
4 002241 HOR By 14,543,690.52 2.34
5 600755 JE 1T 10,039,324.08 1.62
6 601336 HTAEARS 9,690,257.78 1.56
7 601952 HERAK 18,850.00 0.00

T AT S G S S A e (RS BN IR LRSS B 3881, AN EAORAS 5 9 A

8.4.3 TR A SR L H R KT N B

Bfr: NRM
SEANBEERI A (RAS) A 125,431,431.96
SEH R ERRN (3E) B 128,263,935.38

T ARTRANBERH A (BRAD) A AN SE BRI (RRAZ) B P4 4% K S A2 < 0
CBAZ AN T LA S S 3151, AFFEMRZ 53

8.5 HIRIZBI MF D RH BB A A
SRR AR

i A
75 fii g7 ARAMME
EeA51 (%6)

1 H X fiige - .
2 JAT A - -
3 SR frisr 19,894,000.00 5.12
Horr: BURME &R 19,894,000.00 5.12

4 Ml fiE g5 47,939,755.30 12.35
5 Al i R 55 160,430,000.00 41.32
6 SRR 79,025,000.00 20.35
7 AR (AP AZ #f57) 43,798,019.50 11.28
8 [ER|ZEa - -
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9 HAth

10 it 351,086,774.80 90.43

8.6 HIAR A FaHHE b Z B 1$E LA R/ HEF BB 142 s SR A
SRR AR

‘ ‘ S E o I RE
Fe fRFACHS 555 44 % B (5K) Ny IR
E EL (%)
17 JLRAA
1 011762032 300,000 30,186,000.00 7.77
SCP001
17 )
2 011760083 - 300,000 30,069,000.00 7.74
SCP002
17 Y &
3 041759014 o X5 300,000 30,009,000.00 7.73
% CP001
17 By
4 011788002 . e 300,000 29,970,000.00 7.72
% SCP001
17 RS
5 101773015 TR 300,000 29,661,000.00 7.64
MTNOO1

8.7 BARAE A S E 5 E S B E LU /MR B BTR B SCRAES B B A 4
AFE G AR IR ARFFA B SHFFIESR -

8.8 MEHREA AIHESESFFELAX DRI LA RSB HA
AIEEAR G ARR A TR

8.9 JARAZ A SMME o5 B S B 15 E BB RN R4 BOHT T2 BUE S I 4
A G ARG AR AR FFAPOERH -

8.10 MEHIRAES BT MBI HHIZ HHOL VLY
8.10.1 #HREMRAE ST MBI FF AR 4

ARH AR AT BB B 0

8.10.2 AEESERBRILIIH KT BR
T

8.11 A IR A F S i H R 532 5 & Ot i 9
8.11.1 Ay H it S BURBUR
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Teo

8.11.2 &R AFE ST 1) EH G S SRR 25 B 48
ARSI AR T AT B [ G B

8.11.3 A HAE A SR # BT
o

8.12 FEAEWMEME

8.12.1 AREHIN, AEEEHGRIIHT AU HIAAT EARBCA SIS ST I R ER, ARk
TG H AT — EN 2B ATHEDT. AT
8.12.2 ARG B AR T A R, ARSI Tl 2 e & R RUE Rl ISR P 2 S IRER

8.12.3 HHAR HAth & B =1 B
B ARt
75 e G
1 A ORIE 37,553.05
2 I WACAIE 25 17 R K 4,000,000.00
3 JSZHAC ]
4 IV ilDS) 6,068,578.31
5 IR HA FR 17,854.79
6 Hopth RS K
7 15 2%
8 HoAt
9 Hit 10,123,986.15

8.12.4 JPARFFA HIAL T 5 BH BT #5135 4

SARAL: NIRRT

b g
75 gy 555 44 % nIRE
HHE EL ] (%)
1 110032 = —FEAi 9,705,600.00 2.50
2 113009 IR AT 4,664,400.00 1.20
3 110033 ESlE T 2,674,519.50 0.69
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8.12.5 AR AT+ 48 B T AP AE S 2 IR B BLHI DL BA
ARH AR AR R+ 44 B SR R AR SUE SZ PRI -

89 HEMBRFANGER

9.1 MIARESHIRFE AN BEFFAENGH

AL A

B N5
FEANF | P HBEER IR AEREAY PN &4
DA )
50O FE G0 s R
ES SR ESER ]
4 L A5 Et 451l
e fa g N as o
4,606 73,786.49 | 284,916,957.08 | 83.83% | 54,943,631.34 | 16.17%
7 A
122 58 2 N 3R 5
2,696 8,221.45 0.00 [ 0.00% | 22,165,033.73 | 100.00%
%# B
it 7,302 49,578.97 | 284,916,957.08 | 78.70% | 77,108,665.07 | 21.30%

T REEEHA NIBEE R S S BB, R H G, eBlr B

KIS BIR 0 E, i, Epli 0 BER AT R 2 3 S 0 aii & v B CRIIREE & 0 e

%ﬁ)o

9.2 IRESEEH AR ML N RFFAEEESHHRL

S| A2 ) A mameas () | HERESMFLELE
B w57 A 16.16 0.00%
HEEHNTE ML 7R
i Wi s B
HARKS
&t 16.16 0.00%

9.3 MIRESEEANMLUNRFALTFRAZES A EEXFKFELR
RNFERPE BN S BBHT SRR 0T N A 2 R e aue & 1 BeR XT84 0;
AT B ) B 2 PR AL S LS B R X ) 0.
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§10 FBERELHEHLH)

B iy
i H R A e faE W fiigr B

REEeAHAE (2008 44 H 30

2,398,033,991.27 732,727,935.40
HD) JEE 3
AHR A ) L A0 B A 536,534,786.90 31,502,697.63
AR T 3 4 L R 47 0 21,240,320.35 13,609,601.65
e AR S 45 S B (B ] 47 00 217,914,518.83 22,947,265.55
AR ISR R S
AR IR i 4 0 339,860,588.42 22,165,033.73

§11 EXHFH MR

11.1 ESMRHFRA ARSI

I TEEE S I A AR SR
11.2 #&EEN. EZ&HEANLNIESHERTHERAFRS)
1. ARGEHAERNFZIUT:

(1D2017 8 HOH, REEHARM T (LR EEHAR AR R TRIBLHAZER ALY,

= EHE A AR S B S 2

(2)2018 2 A 13 H, B HNEA 7 (P eEHAR AR KT RIS LA TR A,

AR BET et Bk L B EAR S E AR B2,

2. AIREMAARRESIE N LT R E T TERANFZS W T
2017 £ 9 A 1 H, EERRIT KA AL, BARLH N E @B RT

11.3 whESEHEAN. Z2&W7™. E&RELFHIFR

AN T AT LS HIVRA. R I 2
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11.5 AEEHTH I ST EZ L
AT S A AR T R S O R B T TR S5 T
T LS AT AR 2 1T 2 55 B 3 s 5L A BT 55,000.00 Tt
H AT R s U IR s TR HE SR . ARE S RERH RS
11.6 EEA. FTEARKARREEA R ZEESRALTER L
AAREATE BN B8NS PO BN 5 SRS M A T IR A Al T A5 1 O
11.7 FE &M AESR A TR 5 BTHH RIE R
11.7.1 ZEMAERA TR 5 BT ITBERE LSS H L
SRR NIRRT

S22 5 N2 ST %2 T AR <

24 EERAL
I AR HIT ik
AL & A ik gl

B LAl EL 1l

[ BRIE S

RIS
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PEIES
LR 7
JRAESF
KIS
Yo KIESF
HRIUESF

W & IR

[E FESF

B AT

J 7 MAIESE

EHR=H %

IR
PEER
BRTHIIE R
IR
R [ B
W IBUESF
H e

JIWRIESR

WAIE S
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RIS 2 26,756,468.43 |  20.86% 2471425 |  20.83%
FE R IE S 1 23,044,285.32 | 17.97% 21,000.48 |  17.70%
HALiIES 1 13,110,882.50 |  10.22% 12,210.07 |  10.29%
MlviiF 1 12,477,295.00 9.73% 11,620.07 9.79%
J7 1IEUES3 1 7,032,138.37 5.48% 6,408.37 5.40%
HEIEIES 1 18,850.00 0.01% 17.55 0.01%
HBIRIESF 1

e 1 FFRT RIS ) i B bn ik

RS EHASSUEFIESF BN, B S BIefAIL SRR KT M, IR briE N

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

(2) WHFESED s, A E BTN RIL TR TN G, e A X A 55 /R 2, SRt
BB T TR AN AT R S5 5

(3) AA M IRIAERL, REMERNIHES 2 10Mh 55 &1, RORBREEHUIRZ AR BEIR, dke
RARDLZ

(4) HAbAT M+ SR AR 2 Bl A1 E 5 S -

2. Fri T A BTk e .

(1) 225 H T IS T IR R 55 BEAT PPAY
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