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7.4.7 EEFREHE KR
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JTER LA RS AT 2

I SORAEIR 7 R B MR A TR, BRI SRR 2 B iEsh Bl
FURAEAR KL EAST TR R AR . AT G5 IR R GUBIE B ™ B ZONBRAT AR, 45 & A
& P RIEESE.

7.4.13.4.1.1 R XKD

Bfr: NRMIS
IR 14EBLK LEZ54 pHEULE MR it
20174£ 12 A 31
H
7 9a8
AT 502,718,293.24 - - - 502,718,293.24
SHEE 154,507.35 - - - 154,507.35
7 R IEE 140,216.15 - - - 140,216.15
o HEERET - - 1,766,318,165.50 [1,766,318,165.50
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SLIBCF] R - - - 111,034.99 111,034.99

o7 1AL E K 16,934.82 - - 5,025,359.52  [5,042,294.34
Ligasan 503,029,951.56 | - 1,771,454,560.01 2,274,484,511.57
BAR

NAHESFEREK - - - 12,858,179.80  [12,858,179.80
IRRY A EE - - - 4,406,623.21  4,406,623.21
RIATE B AIREN |- - - 2,939,044.87  [2,939,044.87
NATFEE B} - - - 489,840.82 489,840.82
NATRZ B R | - - 255,556.14 255,556.14

At 5 - - - 619,242.15 619,242.15
vikiecSas - - - 21,568,486.99  [21,568,486.99
FlZRBURE BT 503,029,951.56 |- - 1,749,886,073.02 [2,252,916,024.58
FEER 1 4ERAPY LZ5F BEUE MHE it

2016 4F 12 A 31

H

B

AT 536,232,102.91 |- - . 536,232,102.91
G AN E 3,550,838.85 |- - - 3,550,838.85

7 ARIE 318,836.24 - - - 318,836.24

o HERB= |- - - 1,436,444,104.80 [1,436,444,104.80
N IESF B R |- - - 57,559.29 57,559.29
SR - - - 120,588.63 120,588.63

o7 1AL E K 7,602.91 - - 83,709.78 91,312.69
Ligasan 540,109,380.91 | - 1,436,705,962.50 [1,976,815,343.41
Uik

NAHESFEREK - - - 5,439,635.58  [5,439,635.58
IRRY A EE - - - 1,600,783.87  [1,600,783.87
AT NHREN |- - - 2,519,577.66  [2,519,577.66
NATFEE B} - - - 419,929.60 419,929.60
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MR - - - 816,158.36 816,158.36

HC A 47 £ - - - 613,571.86 613,571.86
vikiecSas - - - 11,409,656.93  [11,409,656.93
FlZR KD [540,109,380.91 | - 1,425,296,305.57 [1,965,405,686.48

T RAPRNATE B KA EANE,  FF% I E2000E A = FgE 0 H 8L H sV
T,

7.4.13.4.1.2 FIZ XK BIEBURME T
T 2017 412 A 31 H, AREESRFFELZ SRR TI(2016 45 12 A 31 H: [), FhgFlR s
BT AL 4 B i o E ORI (2016 4F 12 F 31 H: [A).

7.4.13.4.2 SMNCRK:
AN IR 2 18 4 i T HL A 8 Fe OB B SR B & i e R ANV SR AR B T R AR Y s R o A FE 4
(IR B 7 B At ON R TRy, DR b T8 B R AN KUK

7.4.13.4.3 HAM KBS

FCA A M UL A 1 2 e I RR e TR 2 o B BOR SR B G It 2 R B iy 0 M R ANV AR LAA M T

It ks DR 3R A2 B T R AR B A AR o Ak < 2 B TSR A 5 BT b vl sARAT 8] [ T 3 58 5 (A i

SRR, BT I A AR A% USRS T BANIESR AT Tk B BB T DL B IR T, AT
BEAUE THIES 117 7 BEAA BB B B2

ANFE ) B BNAE M A P R AL A A b, SR E B RS, R R G
DURBUER T, S5 S UESF s AT 1500, Ml B e B LA S kg ;s 8 NIESR (1€
LM SE R T, EFRAT B AL R ) 58 VE B B S AT . A B AR A BN SE I
BRSBTS B EE . WA HATEIE, RIS AT R A LT
It ks KU o

—_

AR Gl B AL 1 B PR AR LA A A XS . AR IR BEAL & A SR BB BB N 3 & 5 B0 11
60%-95%, iz, MR EEPERTARN 5%-40%. HLok, ARFEEMEEEE NS X ARES

PR UE SR A6 S0 4%, 8 SIS 1T 22 g B VR N B b AT MU &, B0 4% VaR(Value at Risk)
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FEBR SR A B < T s RO TR AE A A LR, B IR ] St ot XU AT BR R AT 125 ) o

7.4.13.4.3.1 AR R ML

SRR NRTIT

AR FEER
2017412 A 31 H 2016 4£ 12 A 31 H
RH Py e
A fbrE A ARME e E
#1(%) #1(%)
o M4 i e — LR 1,766,318,165.50 78.40 1,436,444,104.80 73.09
AT oy Mt G R B 7 — HE 1T
A oy Mt Bt 7 — S SR AT
ARG — BOIE %
HoAl
&t 1,766,318,165.50 78.40 1,436,444,104.80 73.09
7.4.13.4.3.2 FH AR #E XU FBURSE S
1Rix Bl 45 L B B HE (P 7.4.1) LM HAh T 378 B R FEAR

FH IR R A2 B ) A2 2y

Jr i

XF B AR H 2R e B AHE

=8

A Chz: AR

ZS ER

2017 4 12 A 31 H

FEERER

2016 4 12 A 31 H

1. MG b TR A (B
7.4.1) b7t 5%

iz 13,706-

W% 11,260

2. M & He B ko (Bt
7.4.1) T F% 5%

/02 13,706-

/02 11,260

7.4.14 BB T RN & THRR T E UK AR E R

1) ~nahE

(a) SRl T RRA SR ET R RTE
N FAMETE R RPTERZ I, B A SSUHE T BB 5 R =2 SO BT E R CE R

HRE :
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BRIk MRS B G TR 11737 R 2 R B A
B JRIR: BRES — R N AEL AT O 587 B 5 B R BR R U R R A AE
=R MBS B AN AT I A A

(b) FREEM LA SO A v B Bk TR

(i) FE R &R T HEA A

F 2017 12 A 31 H, AREEFH LA RMETHE BB TE N S0 56 1 S mh vt e B T 5 —
JERBIAREUN 1,754,491,925.43 J6, J& T 55 2 IRINARHTN 11,826,240.07 T, LJETH =ZREIR
(2016 4E 12 A 31 H: /2K 1,329,784,396.55 7T, )=k 106,659,708.25 JG, L =/ZIK).

(ii) O SO BT 2 U1 ) E K A 5

X FUESFAZ 5 i L (R BEER AN 55, 7 B RS U5 B 58 ) AN i R (R K R A5 I F) 52 5 AN i )
HJE T AR RATEENE O, AR AL TEM A 2L HWKEER H R 225 A TEER IR L RS
ARG AR R B ZE AT (K 2 SCE SN G — R FFAR AN (R B R AN Al s A T2 fe
IMERIFEMAREEE , #E MR IR AR A FUME N & 2 R UL 5 =R K.

(iii) 5 =R IR S E AR BN A AL B 40
T

() ERFLEI L SO T B 1) S TR
T 2017 42 12 A 31 H, AREESREFFA ARSI LLA e E v 20 Rk PE 72 (2016 4F 12 H 31 H: [[).

(d  ALXfreMETHEREH TR
AL SO EL TR A < B A 005 2 B 5 S SGEROURT HLAt e 0 e, CIK T A B 55 2 Fe (B AR
ZAR/N.

2 AR

FRAE A . RS B mT 2016 4F 12 H 21 H AR I Ai[2016]140 = (T4 553t r= T+
K BB RS S A ECR FE ) e, B e B R T R A IS E BN AT N, BLER
B EE NS EBABN

MRAEW B E XSS BT 2017 48 6 F 30 HiiAi K Bi[2017]56 5 (kT B ™ stBEBUA <
AR FIRE, BEE A BNIZ S B P dhid R T R AE I E RN AAT N, G R A 2
BiJrik, LM 3%MIMEYCR SN E R . X BEE™ i fE 2018 4F 1 A 1 H Alia & i fE ik 2L RS {E B
RIRAT A, REGNVEERR, AR CHMERK, COBRMN TR e B A LU A 0K
BE L, A A0 AR

Ak, MAEGER. EZE B R R T 2017 4F 12 A 25 H A fI4#i[2017]190 5 (5T AL & 8% 7= 34T
AT A5 10 A R R S 3 R0 ) R B P2 A BN E 2018 4E 1 H 1 Hilgis & WA - TR At i BE ik
5 RAETRER 4> A BT S ALY 5 R B S i E .

ARG AL AR 2017 4 12 ] 31 HIERIM SR Z & ORI -

(3) FRAFOOMEAMIGE RIS, A B TR H A T8 75 2100 W 0 At B EE T
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8.1 HIAREEFAAER

88 HWHEAAHE

SARAL: NIRRT

G e R
5 T H S
FIEEB (%)
1 25 % 1,766,318,165.50 77.66
Hor, R 1,766,318,165.50 77.66
2 [#] 52 AL 25 4% } B
Hrr, i ; .
BrE SRR - -
3 nEEEE - -
4 SR AR o - -
5 SRS Gl g - -
o S ] ) 1 SN R B 4 ik
i ' '
6 AT HM G H & & 61 502,872,800.59 22.11
7 HoAth 25 I % 7= 5,293,545.48 0.23
8 it 2,274,484,511.57 100.00
8.2 HIRIZATI R ERFTAHE
8.2.1 # 5 WIAR AT 2R i 35 N R ZE e R A A
S NRM
- e S g aaE
e 17k 25 ~RME
fEEE] (%)
A VSN NN O 4 . .
B P4 . .
C b4 1,731,688,860.20 76.86
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D CVAINEE WA NI /S W) & e Y VA4 - .
E eS| 4 - -
F RN B 34,562,869.55 1.53
G ZimiEk. Bl - ,
H {E 18 AL . .
|| R A B AR 3411255 0.00
J SRl . -
K J5 Hiu b . .
L FH BTN 55 I 55k - -
M REZAHIF 78RN AR 55 . .
N | ARl BREGRIA LR H $2.323.20 0.00
o Ja RS AZERAN AR R 25 - .
P HE . .
Q PAERIE 2 TAE - -

A AR E AR R . .
S oSy . ;

£t 1,766,318,165.50 78.40

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

SRR NRT

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

1 002475 SLARRE 2 9,173,602 215,029,230.88 9.54
2 002456 KRFERHEL 10,123,651 208,445,974.09 9.25
3 300136 fEYEE 4,030,541 204,348,428.70 9.07
4 002572 RIET 5,266,504 193,807,347.20 8.60
5 002450 FRASH 8,467,280 187,973,616.00 8.34
6 002241 ORI 8,431,908 146,293,603.80 6.49
7 300115 KAk 6,707,993 134,629,419.51 5.98
8 002236 KA 4,147,469 95,765,059.21 4.25
9 000651 & I HL2% 1,882,288 82,255,985.60 3.65
10 002508 ZHR AR 1,697,539 81,651,625.90 3.62
11 002466 RIFHEM 1,434,404 76,324,636.84 3.39
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12 600337 e 5,712,871 34,562,869.55 1.53
13 002035 B Ky 1,044,767 31,489,277.38 1.40
14 000921 HERE 1,924,100 26,783,472.00 1.19
15 603808 A 668,920 15,385,160.00 0.68
16 600438 TH B 1,268,200 15,357,902.00 0.68
17 603799 ysgan4 160,900 12,909,007.00 0.57
18 603823 HETE 36,764 629,399.68 0.03
19 002859 EERL 16,665 563,277.00 0.03
20 300713 ] 7,008 524,688.96 0.02
21 002892 BHIR 11,000 353,760.00 0.02
22 002860 AR 7,980 317,524.20 0.01
23 002916 TR LR 3,068 267,621.64 0.01
24 002304 PEI By 2,024 232,760.00 0.01
25 002920 1 3% 4 4,569 178,784.97 0.01
26 300735 Jeal R 3,764 54,163.96 0.00
27 002915 TR A 1,085 38,181.15 0.00
28 300730 BHE R 821 34,112.55 0.00
29 300664 P EG A fR 3,640 32,323.20 0.00
30 002919 2 E iR 821 28,948.46 0.00
31 002922 PrRUR 1,245 22,248.15 0.00
32 002923 TEHE R A 954 16,227.54 0.00
33 300684 AR 827 11,528.38 0.00

8.4 MEHABESRTHASHERZES)
8.4.1 RIFLNSHE RIS T 1F{H 2% BLHT 20 44 KR A4
SR NRTTT

o7 A 4 B
5 Ji SE AR Ji B A4 R EN L S DN P HE LA
(%)
1 002466 Va1 N4 169,513,111.48 8.62
2 002241 ORIy 148,722,708.94 7.57
3 300136 (EESGEE 102,902,642.23 5.24
4 000651 AL 71,564,261.36 3.64
5 002456 KRFERHEL 64,938,337.37 3.30
6 002508 ZHR A 45,874,739.04 2.33
7 603799 R 35,199,693.91 1.79
8 000921 SR 28,111,228.50 1.43
9 300115 Kk 20,222,577.13 1.03
10 002475 ATV 19,075,812.72 0.97
11 002304 PEI By 18,047,440.80 0.92
12 600438 T8 Ry 16,995,808.52 0.86
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13 600337 ERFE 13,374,217.55 0.68
14 002450 A Hr 12,571,776.51 0.64
15 002035 B Iy 11,993,794.87 0.61
16 603808 A 5,998,699.82 0.31
17 002236 KA/ A 2,344,555.00 0.12
18 601881 H ] AR ] 335,876.01 0.02
19 300713 ] H 282,352.32 0.01
20 002859 EERL 198,780.12 0.01

7

Ve KNG (B SEARBER AT L S dt (3 SR O % S T2 s i (Ol
ALHA S LAAZ B ) 381, ANF AR 5 B

8.4.2 RIFSEH SHE ISR 1F{H 2% BLHT 20 44 KB A4
SEEAL AR

o ) 4 Bt
5 i ARG Ji ZE A4 A R 132 A P A EL A
(%)
1 002236 KA/ A 158,110,459.40 8.04
2 002411 Wb RER Ay 121,206,713.47 6.17
3 002466 R 104,791,673.52 5.33
4 002508 IR A 90,089,673.60 458
5 002400 BT et 60,306,404.29 3.07
6 002456 RRFERHE 56,539,007.10 2.88
7 002426 JHE T K 52,607,654.68 2.68
8 002241 ORIy 49,557,122.50 2.52
9 002475 ATIY 46,239,516.50 2.35
10 300133 RPN 28,557,206.33 1.45
11 603799 e R 27,022,103.60 1.37
12 300136 F4Ei@fE 23,620,023.65 1.20
13 002304 FEIR By 17,981,277.83 0.91
14 000513 TN ER ] 13,396,117.70 0.68
15 002332 a1 24 11,004,958.58 0.56
16 300115 Kk 9,640,103.96 0.49
17 000423 AR BT ] fig 9,115,392.65 0.46
18 600056 i [E R 2 6,317,440.75 0.32
19 300025 AN 6,064,211.09 0.31
20 002250 AL RHE 5,864,251.22 0.30

T “SRANEE (BCSEABER AT L S et (s SR % S T2 Rss e (Ol
AZHA SR LA KR A, A RERIRAZ S B -
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8.4.3 LB HI A B K S Y SR AW\ B A

Az NRMoT
SENBEEERI A (RAS) S 794,602,043.68
SEHRERRN (32 B 960,788,464.18

T “SRANEE (B SEABER AT S it (s SO % S T2 iRss e (Ol
AZHA SR LR KR A, AR S B

8.5 MIRZEFEMF O RAMPREAS
AIE AR AR R FFA 557

8.6 IR FaMHE b e B 1$E LI K/ NP BV RT 142 B B A
AIE AR AR R I BF

8.7 BRI A A E LB SR #E LI RN TR B SRS 8 R 40
AFE G AR IR ARFFA B SHFFIESR .

8.8 MEHREA AIESESFFE LA DRI LA RSB HA
AEEEARRERRFFA R SR

8.9 IR FatHE b e B 15H b R/ NP BV BT A2 BGE SR A
AIE AR AR R FFA BGIE

8.10 MEHIRAES B MIBIRHHRIZ HHOL VLY
8.10.1 #HREMRAE ST MBI FF AR 4

ARSI AR T AR RFAT AR 1B

8.11 A IR A F S 3 i) H R 5232 5 & dt i 9
8.11.1 WMEWIRAZESH B E R R A B2 40
AFE AR AR R R A E 101 52

8.12 HBEAAME MHE
8.12.1 75 I A HE BB AU AT+ A UE SR B AAT TR AR O A AT 1S L S A, e AR
il AT — A 2B ATTHE DT AT IS .
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8.12.2 % 15 HI A A 3k - 45 WS ORI 1 44 R S e FE R 4 B TR 5 463 JI 22 18 22 AN I 22
8.12.3 HAAR HAth - T0 5% =44 B

hr: AR
75 e &
1 A PRIE 140,216.15
2 JSEYSCHIE 2517 3K
3 JSZMAC ]
4 IVl @ilDs) 111,034.99
5 T2 AT R 5,042,294.34
6 Hopth B K
7 T 5 H
8 N
9 &t 5,293,545.48

8.12.4 JARFFA KA T B K R #5355 U
ARSI AR T AR FFAT Wb+ HE B 0 AT 555 -

8.12.5 JAARHI 44 B 5= AP A AE U 3 PR L B i B
ARSI AR T AR HT A4 I 2 A AETEIE SZ BRI DL

8.12.6 HIEAAIRE IHERIFAMCFHARE
DRIDY 5 B BR A, BB AR T TS S BT A7 AR R 2=

89 EEHFRAEAEE

9.1 MRESHIRFE AN BLEFAANGH

Brgeps: 4y

JEREA A N4

FHN )

H A DIRAE ey WN'aie)
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R R A
SRERGE] ESEERAXI
Ea(7] 217

80,754 7,353.28

83,248,743.17 14.02% 510,557,905.82 85.98%

9.2 HIRESEEAKMYNRFFEEESHHRL

HH SR EEAXIISE (G Qi) A B AL A
e AL YNGEE N N ]
24.94 0.0000%
AEES

9.3 IRESEEANMA RFA AT HAZESHHUE EX FEHELR

TiH FE P EnEEXnE i
RAFEPEBEAN G FEERTEA 0
W TR 1 6 57 N AT 4
RIS LA AT IE S 0
810 FHAEEMTEZI
BT Aoy
FEAFHARH (005 4 10 A 11 H)FR: 4S04 5840 767,620,088.15
A AE B HAA) 3 4 1 A A 627,924,890.91
A A BASE G S HR 7 55 231,310,832.12
Pl ASHR A I 4 B [B] 47 265,429,074.04
ARG WIS 3 43 22 S 17 40
AH A A HA AR B 4 4 B 593,806,648.99

111 BE&MHFE AKRKESHRIL

§11 BERXFHMHER

T N T B AT N R = R
112 EeEHEAN, ESFTEANENESITTERINERAERS)

HGEHA:

1. AAa]T 2017 7 A 15 HRAAAS: BN ANJRE, BRAEAEH 2017 4£7 A 13 HilgAh
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FHEARA R FERK,
2. ARATET 2017 4F 7 3 29 HRAT A A4 H 2017 4F 7 H 28 HileEA A F #
FK.
3. ARAET 2017 4F 9 [ 23 HRA A BANER, XI577564H 2017 429 H 21 HilZ
REAUEAR AT EEK, ARse4 E 2017 45 9 A 21 HiIEARA R B K,
4, KA T 2017 411 A 11 HRAAS: H2017 411 A 9 Hild, FRIEAEHEARAH
EHK, BN AA A ERK.
HEIEEN2017F981H  FERERIRITAHAS  BECHEATERRIRITREEWSER
REEIE,
11.3 WRESEHA, EE&UFP™, BE&EREVERFR
WG AN IO SR EN . B ARSI .
11.4 EEBBRIZHIHE
5 $00 PR TG A 4 1 MR T K
11.5 AEEHAT B THR ST S FTiER
IR, AHES AR SHE A 2 TR TG L. 1 48 B RS AT 45 I AT 1k
T R S THIT S 55 BT PR A BRI A 100,000 JG,  H RINZ AL C AR o THARSS OISR IR N
13 4,
11.6 HEA. EEALHAREEENRZBESLTEHRL
WEA, EEAN. FEARZEERLLT, TREIEEAN FEEANNEHERNAZEE
AL .
11.7 ZSHAER AR5 B ITHRA R B
11.7.1 Z2EH IS AR R 5 BT T RS RS
GARAL: ARG

I 54T 5 N SAZ SR R A 4
T 5
5 o b7 2 AR o7 2 A4 .
KEAH | BT N N ik
AT 4 TERAT i M4 G REN
i
A B Eb 5]
ZAEUR 151,287,068.45 8.65% 140,893.58 8.65% | -
RITIESR - 0.00% 0.00 0.00% | -
7 1IEiES 390,140,663.35 22.32% 363,339.71 22.32% | -
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JERIES 1 6,221,388.48 0.36% 5,793.56 0.36% | -
7 RAUES 2 734,318,788.28 |  42.00% 683,871.14 |  42.00% | -
A% 1 84,283,254.79 4.82% 78,492.43 4.82% | -
E{F IS 1 45,720,005.69 2.62% 42,579.16 2.62% | -
HBEESF 1 - 0.00% 0.00 0.00% | -
HBIRIESF 1 57,234,574.57 3.27% 53,302.86 3.27% | -
B 1 29,592,715.32 1.69% 27,559.39 1.69% | -
Ll PEESS 1 - 0.00% 0.00 0.00% | -
FRAR 7 [ 1 9,690,936.57 0.55% 9,025.31 0.55% | -
PURGIESS 1 797,158.51 0.05% 742.37 0.05% | -
KIUES 1 - 0.00% 0.00 0.00% | -
HE AR 1 105,487.32 0.01% 98.23 0.01% | -
HE JiiE 1 - 0.00% 0.00 0.00% | -
HEIES 1 238,847,828.60 | 13.66% 222,439.52 | 13.66% | -

E: 1L B e iiia e R 5, DNkt ERESR B0 45 F AT BR SUE 2w IEE 9%
22T B AN IE HIYIIA] A e 27 5 AR AH AR RS 45 550 UG i <5 BRI S 7R
2. A5 B ITHIE R bR :
D BAEHER EE R

2) WA IRDL R4F 2 EAT

NI

3) WNHEEBIRTE . PR, B A i AR R
4) ABREGIEIETHE NG 2B RS A8 5 Wt RT & PSSR S AT IE SR 58 5 1 7F 22,
I BE AR e G PR A4 T 45 B IR SS
5) WHILSE B, A T 8 I TN T TR FEN 53 e ST o e ), At Ay A 3 it 0
20t ATWAENL Mg r . BT ORI SR A B RIAE BIRSS .
3. K5 B ITHIR IR
1) ARSI MBI U, HEUR ST HRIEAE 5 570 A BEAR IS 38 5 B G 27 i ok
1TV, R AL 5 BT ST
2) AFEGEINGIFRRATZ 5 BICH N, s SIS A .
4. 20074F FEAR L GBI AR R TR I AL, TE A

11.7.2 ZEMAESRA TR 5 BT HAES B B0

SRR NRTIT

e EY

7R3 5

[ AZ 5

BUIERZ 5

JRAZ B

=Pl

A EH | B

JRAZ B

2 AL
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I AL I T A2 UE AT AL
A e A Ee A Ee
ZAEU SR 0.00 0.00% 0.00 - 0.00 0.00%
RITIES 0.00 0.00% 0.00 - 0.00 0.00%
7 1IEiES 0.00 0.00% 0.00 - 0.00 0.00%
e KiESs 0.00 0.00% 0.00 - 0.00 0.00%
IR 0.00 0.00% 0.00 - 0.00 0.00%
[ Ze 7 4 540,463.70 9.05% 0.00 - 0.00 0.00%
LN 0.00 0.00% 0.00 - 0.00 0.00%
B4 0.00 0.00% 0.00 - 0.00 0.00%
IR 0.00 0.00% 0.00 - 0.00 0.00%
G 5,148,570.00 86.19% 0.00 - 0.00 0.00%
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