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7413 BT HEXK R EHE

ARIEG IR A RIS, KA PN R TR IR, ST A R G i G,
J T UES5 B0 R G e i) v S ARG L TR SIS R B P o ARHE B IR BRI B T, FE TR
RS IRTIR T, SREF A SRE , BRI e . AL S AL £ 1N 2174210 K
R BRI, FEOL T DU B A2 0 1 B SRR BRI R 2 . ISR RE I
R 7 T A8 A DM % 30 1 ) S 1 IR B AR A R

7.4.13.1 REEHEBURH RS

AREEG G E M ANEEE S TR EHZ Ry, HsThle )R E B ZEWBOE, 308
i USSR ] B AT 5 7R PR R T RO KSR R R A 2, RIS E A =) HE 2 g iR X
S 7 JE AT T s AV S5 4RAE J h JRURS: E BE R 97 2 S f s SRR A XU i B 4R 5T, PR S
BRI EAE T OIS E A BB G AR B . GOV S . M SRS A% R XU B 0 2 7 A T

BEGAT IFRERKSE.

AR HE A ) HE B BN Tt R XU A BT v 3 & VR M A0 8 B O3 BT 7 vk 2 Ak
Db R 7 A B AT BE R R o AATE M0 AT B8 A L A, S R DR 457 2K ) 7 B AR 2 A L B [ 28 I 45
REPEE . NEEZSITHAE LA, RIEAREGRIRE HIR, Safesi™isfef TR, @i
R € AR AR R BB, TR BRI AR R, 0 XU 45 2K PR R BERIAR B2 BB AR, SIS
SEHLT SRR B HEAT M R AAIDRAY, JFIEI AR, K R R 7E AT A TS A

7.4.132 {5 FRK

15 R R F AL S IR R S5 F R BTG, BB S HHRIESR 2 RIT A
WL R4 AT FIAR RSN, SECE SR BRI BRI . R A FTER BT AL 5
SEF I BHBIRBUEAT T 78 VPG . RIS MRAT A AE A B & B8 4T P I LR ARAT, [T
28T AR AR KBS RS A K A TEGAERAT (B[R 1T 37 AT 58 5 i 3506 58 5 0 F- AT 45 H
PRAT X UE S5 A2 07 2 EA T BR A1) LA AT R A3 P XU s 658 5 BITHEAT (152 5 35 L [EIE S5 25 iE 4
A MR TTE A B AAE By 0 T 58 BOIE IR SEOMRIUE 5, 3B 29 AR AT BETEAR /e ARFEB G B
ST A RS B, I S B A S SR PP A R A IRIE 257 AT ARSI, Had sl 7y
BB Aoy BUE U . AR B SR A VR dla. (b BN IRARAT B VR RS B4R 5 =
WY g IR HEGE TE S A
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Hfr: ARG
AR AR
(5 PR
20174E12 H31H 20164E12 31 H
A-1 29,774,000.00
A1 LR
RV 405,832,000.00 359,356,000.00
Hit 405,832,000.00 389,130,000.00
e RVPHUIE N E T BORME SR G ERAT (8] 3 R 55 55
7.4.13.2.2 $#KHMEAIPES R RSB B
Hfr: ARG
ZN PN FAER
K HME FHVER
20174E12 H31H 20164E12 H31H
AAA 140,618,558.00 179,610,398.40
AAA IR 179,376,000.00 977,409,452.60
F N R
it 319,994,558.00 1,157,019,851.00

T R E BT BUR M Al -

7.4.13.3 Wtk

TR PE RS 15 2k A2 JEAT 5 SR 00 5 S LS5 B 2 B g A s A XU o AL G B 1 X
K6r—J5 TR B T 5 0 AR A N AT BB I R IBE [ L A IS A, 0 — DT TR A T B A T AR
FRIAZ 5y T 37 AN i SR T 7 R ) 3 3L PR B AT 458 % 48 R T iR A T 37 HH BB 23l s 0 1 A BR AR A
HAZH -

BT S AT G [ B3 < PRI B R, A 3 < A 0 < TN 1 R AR 58 < 1 i AR [ 155 5L AT 12
WIS L TR, DRF R HBR A E A BLE ST 5 ML . AR S5 & BNAE
e A FP R T BRI SR, ZEEARH R OL T k] F R R AR EE Ty 2, ) BRI HR A R [ A
A R A A R KRS, A R PR B A e A AR 2t o
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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
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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 BT T2 5 P L ARAT (R 1332558 2 FA) [ S8 AR b b, L LA PR AR S ) 2 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
%

BATTEER 5,510,286.52 41 5,510,286.52
s R D 780,595.77, 780,595.77,
A7 PRAIE S 280,694.15 280,694.15

N e 981,337,274.9
e 416,207,600.000  309,618,958.00 255,510,716.69 9
WA SRl =
FN LF%Q’ 10,000,135.00 -4 10,000,135.00
MIBIE T8 K

MR R 11,654,298.60 11,654,298.60]

INEigil
A HR D R

HAh %=

1,009,563,284.
HrE R 432,779,311.44,  309,618,958.00 267,165,015.29
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ik
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A2 oy P Rl £

et ki - - - - -
S H [0 ) 4 i %
FEER
MNATIEF G H 2K - - - - -
VAT T[] 3K - - - - -
IV YNG4 - - - 511,636.80] 511,636.80)
MNATHEE B . - - 127,909.17]  127,909.17,
A S R 2% - - - - -
NiATAZ 5 % H - - - 128,875.63|  128,875.63
INERE K - - - - -
AT F]E, - - - - -
A - - - - -
HoAth 471 £5 - - - 380,000.000  380,000.00)
1,148,421.6
Uikrysean - - - 1,148,421.60)
0
GBS YRR N 432,779,311.44,  309,618,958.00 41 266,016,593.691,008,414,863.
13
EER
2016 4 12 A 31 1N 1-5 4 58Pk AR &1t
H
wre
P 211,167,389.5
AT 211,167,389.50) - - - l
i R D 4,216,553.56 - - 4 4,216,553.56
AR S 45,875.84 - - - 45,875.84
N o 1,620,129,337.
e 435,650,260.60|  746,244,590.40 364,255,000.00  73,979,486.83 a3
i s e - - - - -
NGRS Rl .
J“)\L%ﬁl?ﬂJ 679.961.479.94 | ] | 679,961,479.9
e 4
MIRGIEFRTE H 2K - - - 10,572.72 10,572.72
MR R - - 4  26,896,133.88 26,896,133.88
INELgil - - - - -
IR R R - - - - -
HoAth 75 7= - - - - -
2,542,427,343.
Ao =San 1,331,041,559.44)  746,244,590.40 364,255,000.00 100,886,193.43
27
1 £5t
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LA AR A% IR, 415 i <5 P 455 < i T L 2 S BOR SR B <87 B BRI o i 3 M) 2R AN A M 22 DL Ak
(T 3 e Rl R AR BT R A B B (R AU o AR 4 2 B B TR ZR 38 & i b T slRAT 1) R T 352 5
(BEEEAN T S5, T I 1 A ks IR IR T BRAMIE S R AT A B B 48 5 5 B SRR Bk S IO B o

AT BRI TS 1173 B AR B (K 2

25 50 pidk 67 71



IR IR G U R

2017 EEF IR A
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A5 H HALEF R &
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BEAh, ASTEG IR BN AR H AL & Fr R IOIE SR I R S it 4, € a8 T 2 Al B3k
XTI &, (4G VaR(Value at Risk)Fi s A5 A M I 5 11l AO LA S DR, i T &

xRS BEAT ERER AN A o

7.4.13.4.3.1 FHAbA#E RO

Sefr. NREmc
AR EER
2017 4 12 A 31 H 2016 /£ 12 A 31 H
b4 b3 4
TiH
YRR AURRE
N RE N RE
18 E A5 18 L A1
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T oM e T — R 255,510,716.69 25.34 73,979,486.83 2.91
O R St i Rk 5 Y
B Rt el v i o = E 5 1
A AR 7= — BUE R BF
&1t 255,510,716.69 25.34 73,979,486.83 291

7.4.13.4.3.2 FARAHRE RURS O BB 43 BT

2017 %12 A 31 H

{5 Kol g Ll 5 3 v LA Fo At T 378 B AR AR
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AV Z L AR HE RS T 5%
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N4y 2,220,000.00
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AL SEHHME T B <l B A 45 32 A DR N SRR A R Bt gz 9757, FL PRI 30
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7414121 #)JZUCERTRA RME

F 2017 4F 12 A 31 H, ARFEEFA MLLA R E THE B IR Z) T N S 0451 26 1) S m st 7= vh 8
H—ZRARFN AR 251,037,686.41 7T, J& T35 2 RIAREN AR M 730,299,588.28 7T, T)E
FHZZ R

T 2016 412 H 31 H, AIESFFA MLLA M vHE HIHARZ TN 2 5 45 ) G R B 7= v 8
B BREIRBINRT 74,692,936.17 76, J& T35 —RREIRHVAN R 1,545,436,401.66 7C, G

J& TR =R IR AR

7.4.14.1.2.2 A SR EFTRJZ XA B B RAR )

X TUESRAL 5 pir BT B BRI AT e e i g, A I R U, Z Z ANEER . BUR TARATT
FATEENENL, AT G nl T4 R H 2758 ) IR R H IA] L 22 5 AN R 33 18] S BRES HT 1) AR AH 5C i
SRR B4 053 55 () > SCTE NS — R0 AR A5 18 18 v R F AN rT RS A B T St 1
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7.4.14.1.2.3 FE =2 A SO E R B AR 5)) 440
AFESFA A o B ST AN SR it T S = EIR A R EA R K4
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KIS E T T 2018 4F 3 H 22 HA RIS R &8 3 Attt

88 WEAAHE

8.1 MIRESFASENR
SRR NRTT

J¥5 T H & RS RIS (%)

1 & E AN 255,510,716.69 25.31

Hope R 255,510,716.69 25.31

2 Bt - -

3 ] 5 WA e 5 % 725,826,558.00 71.90

Hrr: fiip 725,826,558.00 71.90

B SRR SR - -

4 R - -

5 S RATA AR § -

6 NI G Rl 10,000,135.00 0.99
s ST 0 ) SNk

S ' '

. fﬁﬁﬁ%ﬂﬂ%ﬁ%ﬁ%ﬁ% 6.290,882.29 062

Tt
8 Hofh 45 1515 7 11,934,992.75 1.18
9 At 1,009,563,284.73 100.00

8.2 MIKREATW A RIIB R TS
8.2.1 R P WIARIZAT ML 7 FIN BT A B R AL A

SRERA: NIRRT

~ S R
] ATk Ny IR XN
fEE] (%)

A ﬂ\ *4(\ tl&\ @j—k - -
B KA 8,641,847.00 0.86
C il g b 87,532,028.06 8.68
D SWAINE VNN S W& e Y VA 4 21,044,585.13 209
E S|4 6,974,151.50 0.69
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F fR 8,162,150.44 0.81
G by N EN I 4 38,902,156.94 3.86
H A5 FE ol ] )
[ &R RS ERAR MR S 84.751.47 0.01
J Gl 65,573,540.00 6.50
K Stttk 13,801,409.81 1.37
L FELBERA R 55 M 5 Ml ] ]
M REZHIF 78 AN AR S5\ 31,668.04 0.00
N IS BRI 2 T i i B 4,599,880.20 0.46
o] JER RS ASEA AR R 55 ] )
P HE - -
Q TR T AR ] ]
R A AR E MG R 162,548.10 0.02
S e - -

&1t 255,510,716.69 25.34

8.3 MR A SAHE LB S E LI RN HEF I BT A B B3R 48

SRR NRTT

o7 R T
e | REAN Ji 2 A4 R HE(K) A E
B LLH (%)

1 000671 FH Ot I 638,063 5,021,555.81 0.50
2 601333 IR S 871,800 4,855,926.00 0.48
3 000729 FHE T B 707,300 4,767,202.00 0.47
4 601939 BWHAT 609,600 4,681,728.00 0.46
5 002311 KM 199,400 4,665,960.00 0.46
6 000656 SR 937,400 4,640,130.00 0.46
7 000888 A L A 424,100 4,567,557.00 0.45
8 601288 LV ARAT 1,180,300 4,520,549.00 0.45
9 600028 W E A1 716,900 4,394,597.00 0.44
10 601006 RZHkH 483,700 4,387,159.00 0.44
11 300146 P A 291,800 4,382,836.00 0.43
12 000429 EiEEA 538,400 4,366,424.00 0.43
13 601988 W ERAT 1,097,700 4,357,869.00 0.43
14 002327 & 417,000 4,357,650.00 0.43
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601998 HSERAT 699,200 4,335,040.00 0.43
600377 T EE 438,600 4,320,210.00 0.43
601328 S IERAT 693,500 4,306,635.00 0.43
600000 THRARAT 340,800 4,290,672.00 0.43
601985 W E A% 581,200 4,271,820.00 0.42
600674 JI = REYE 419,500 4,270,510.00 0.42
000001 P22 ARAT 321,000 4,269,300.00 0.42
600009 N 94,800 4,266,948.00 0.42
002508 IR A 88,600 4,261,660.00 0.42
600015 HEE T 473,400 4,260,600.00 0.42
000022 TRARTE A 176,400 4,258,296.00 0.42
601818 e RKERAT 1,051,400 4,258,170.00 0.42
600519 DivME e 6,100 4,254,689.00 0.42
000726 a2 KA 388,000 4,248,600.00 0.42
601857 Hh 525,000 4,247,250.00 0.42
002142 TUERAT 238,100 4,240,561.00 0.42
601166 POlVARAT 248,600 4,223,714.00 0.42
600033 Ak e 1,151,400 4,202,610.00 0.42
600036 FARRAT 144,800 4,202,096.00 0.42
600886 E 4% ) 571,800 4,197,012.00 0.42
600104 R 130,900 4,194,036.00 0.42
002572 LRI 113,900 4,191,520.00 0.42
000089 EYINLI% 480,900 4,183,830.00 0.41
601169 JE AT 583,600 4,172,740.00 0.41
000069 BRI A 487,600 4,139,724.00 0.41
000999 HBE =L 151,900 4,131,680.00 0.41
600987 firt R A 366,200 4,130,736.00 0.41
000598 WA 758,000 4,115,940.00 0.41
002024 BT 334,100 4,106,089.00 0.41
002051 ] 219,600 4,047,228.00 0.40
600900 KATHL 259,600 4,047,164.00 0.40
600548 R EE 450,200 4,042,796.00 0.40
300196 Kty 4y 309,500 4,035,880.00 0.40
000651 AL 92,200 4,029,140.00 0.40
000848 TR R 425,400 4,024,284.00 0.40
000501 W A 252,000 4,021,920.00 0.40
000776 " RAES 240,200 4,006,536.00 0.40
002029 + It R 463,000 3,824,380.00 0.38
002394 W R Sy 314,500 3,808,595.00 0.38
000400 VRS, 281,900 3,718,261.00 0.37
002831 ¥ RIRHE 63,600 3,553,968.00 0.35
002241 ORIy 200,000 3,470,000.00 0.34
601318 r [ S22 42,500 2,974,150.00 0.29
601668 Hh [ 3 324,300 2,925,186.00 0.29
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59 000538 LM HEZ% 26,800 2,727,972.00 0.27
60 601398 TR RAT 398,900 2,473,180.00 0.25
61 000778 BOEE 463,200 2,417,904.00 0.24
62 000739 % 2l 334,200 2,158,932.00 0.21
63 002920 1 % 7 4,569 178,784.97 0.02
64 601019 Ll R H i 12,630 162,548.10 0.02
65 603260 Fen 2 E|4 2,796 158,645.04 0.02
66 603659 Bk 2,012 111,303.84 0.01
67 002918 SR TS 1,512 84,218.40 0.01
68 600933 R 4,860 74,698.20 0.01
69 002913 A 1,442 69,172.74 0.01
70 600903 DivNib et 3,928 66,226.08 0.01
71 002911 BRI A7 2,195 59,769.85 0.01
72 603661 (ERZNIEy 830 56,855.00 0.01
73 300723 —fheL 1,561 56,008.68 0.01
74 603605 HIERE 1,909 54,826.48 0.01
75 300735 HeaL R 3,764 54,163.96 0.01
76 002908 A R 1,751 50,638.92 0.01
77 300719 GIRYEIR 1,898 49,765.56 0.00
78 603365 KE XY 2,111 48,785.21 0.00
79 603890 G 1,126 47,438.38 0.00
80 603933 R 857 45,712.38 0.00
81 300726 FIEHET 1,548 44,737.20 0.00
82 603507 PRYT I 7y 1,093 43,938.60 0.00
83 603937 T & A 1,662 43,610.88 0.00
84 603916 DiNEYSE 2,450 42,042.00 0.00
85 603083 SR 877 41,473.33 0.00
86 300718 K 1,017 40,954.59 0.00
87 300713 ] 455 38,629.50 0.00
88 002915 IR 1,085 38,181.15 0.00
89 603278 Kok 4y 1,624 37,498.16 0.00
90 603477 PR AR 1,955 37,027.70 0.00
91 300711 ]S IE R 1,347 36,220.83 0.00
92 002917 & B 1,090 35,643.00 0.00
93 603711 A 1,318 35,019.26 0.00
94 603912 £ 1,226 34,609.98 0.00
95 603970 HR AR 1,046 34,141.44 0.00
96 300730 BHaIME B 821 34,112.55 0.00
97 603856 RE W 1,619 33,302.83 0.00
98 603685 JRERE 932 32,769.12 0.00
99 603809 SR AR 200 32,436.00 0.00
100 300664 P EG A fR 3,640 32,323.20 0.00
101 300712 TKAE A 1,279 31,668.04 0.00
102 603848 SN 1,377 31,244.13 0.00
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103 300731 B IR 808 30,914.08 0.00
104 603289 ZREALES 1,596 30,403.80 0.00
105 603917 & IR 1,022 29,014.58 0.00
106 002919 4 AR 821 28,948.46 0.00
107 300727 TEARM K 870 28,701.30 0.00
108 002909 LR WA 1,298 28,517.06 0.00
109 300721 TR Iy 745 28,496.25 0.00
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