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A < PR < 7 TN DX A 0 < T s PO SR B P T EAT M A%, Rl T B R A B I A YIS
JTERE L3R 2 RS AT 2

A G ORI R 2 Rl 5 Mg A A THE, BIEAR G R e g imsh i &
FEAR KRR EAMSL T IR R A . ARSI G R AR BURYE 57 B 2N IRIT AR, 5% &.
I RE S5 .

7.4.13.4.1.1 FIZR KO
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Bhr: ARt
AHIR 1R 1ZE 54 54N B At it
2017412 A 31 H

B

AT 1,651,352,915.14 - - 1,651,352,915.14
e R 21,169,757.81 - - 21,169,757.81
fEHIRIES 2,615,475.47 - - 2,615,475.47
38 Gy PG R g - - 6,814,146,966.20 6,814,146,966.20
PLYCIE 51 Sk - - 47,740,124.14 47,740,124.14
MLl llSy - - 379,546.01 379,546.01
AR R 151,356.98 - 28,238,628.66 28,389,985.64
igad =Ny 1,675,289,505.40 - 6,890,505,265.01 8,565,794,770.41
il

JEASHIE F5 7 B K - - 61,243,596.00 61,243,596.00
JSASF L [l - - 43,341,941.38 43,341,941.38
A5 F N T - - 10,790,428.90 10,790,428.90
PLATFE A 2% - - 1,798,404.81 1,798,404.81
A 32 5 B - - 4,847,458.95 4,847,458.95
Fofth 5145 - - 426,891.70 426,891.70
i d=87y - - 122,448,721.74 122,448,721.74
FIRGURE RO 1,675,289,505.40 - 6,768,056,543.27 8,443,346,048.67

TEER 1R 1ES4 54 E AR At
20164 12 A 31 H

B

AT 82,910,613.59 - - 82,910,613.59
e R 892,015.09 - - 892,015.09
TFH I 42 160,822.62 - - 160,822.62
38 Gy ARl 19,112,562.90 - 415,502,406.75 434,614,969.65
JSLSCIE F57 K - - 48,276.45 48,276.45
R - - 343,853.36 343,853.36
JSEAT FR DR 51,292.25 - 1,230,039.44 1,281,331.69
igad =Ny 103,127,306.45 - 417,124,576.00 520,251,882.45
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il

JEAHIE F5 7 K 4,690,175.79 4,690,175.79
JSEAS B [ 319,885.16 319,885.16
A5 F N I 594,527.55 594,527.55
BT B 99,087.93 99,087.93
RIATAE 55 2 745,136.07 745,136.07
Fofth 5145 300,607.33 300,607.33
i d=87y 6,749,419.83 6,749,419.83
FIRGUREE RO 103,127,306.45 410,375,156.17 513,502,462.62

Ve RO AIE GV SR IORKIET M, I 08 2 20U ORI T 0 H B0
TR

7.4.13.4.1.2 FIZ X HIEURME T

T 2017 4 12 A 31 H, AEERIFALZHEMZFHRTI(2016 4 12 [ 31 H: RESRAHZL M
R IR N SO o5 G P E LAy 3.72%), BRI T R R AR Bkt T A e 4 % P i o
KEM(2016 4 12 H 31 H: [[).

7.4.13.4.2 ANCRK
AN XS F& 18 4 T2 2 Fo (8 8RR SR B G 3t e R AN SR AR Bl i R A= e sh KUy« AN 4 ) Al
B KGR T, K TEE RN R .

7.4.13.4.3 FHAbHrEE XK

LA AR XU 46 J2 4 BT A il T L 19 2 o (i AR SR I 12 IR ok T 3 R 2 AV 2R LLA 1 T
W i IR B AR B R A Y s (0 R o AR E 4 2 B BT TIE 328 5 B b iy sl 4R A7 1] (R Tl 3% 58 5 O i
SRS, BT I AN B USSR T AN AT 4R S48 T UL s ok S U 5, AT
BE SRR TAIE S5 117 3% B ok 3 ) R

AN A FE < P NAE R MV B B A A 0 R b, SR B i R SRS, B R E A B
NBREHT, i iimiairiEot, Wb B i E LA SR kE ;s JE I AN IESR K 5E Tk
OB R GE R I, EFRAT G A [ 20 E B B AT R . AR RS B E IS G
FIMIORAIZAA, KRG, B IE . SR AGHATIBIE, SRESRX AT A A T
i IR o

A 4 1 B BT AL A 2 A PR AR LA A A U o AN R AR B A R R B R e B
80%-95%, HABTHET6iFF. MW TR, Batt. BUE. 5" SRHERSEM TH; A
T 80%HIAF I < BE P 4 B T A A RAF B R A BB FC 2 & b AOIBEES s BUIER TR kB
FEI 0-3%; B 5 H HAAEFIBRIAR I S AT AN L o RES R, REFILEEEHE—
AN B BUN R 757 AME T 22 S TR B 5%, AN, ARG IR G E AR O AT ST REA
HITEZR O M SERt N 32, 8 W2 1) 22 o B 7 0ont kAT UKL 2 &, L4 VaR(Value at Risk) i h755
SR AR S < T W AT AR AN RS DR, % I T 5 50 XS BEAT BRER AN ]
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7.4.13.4.3.1 HAfms XK 0

SHiEhs. ANRMT
ZAHAR LEEER
2017412 A 31 H 2016 4E 12 H 31 H
A EEST EESH
AfHHE FERE AfHHE FEEEL
il (%) il (%)
A Gy M A R e — I SRR 6,814,146,966.20 80.70 | 415,502,406.75 80.92
Lo ATt e — R e R
T oMM — e Em i
7
AR b o = — PO 52
HoAth
&4 6,814,146,966.20 80.70 | 415,502,406.75 80.92
7.4.13.4.3.2 HAbA#& XS I BURPE 4T
B¥ | BRYIR 300 FRE LIS HoAh T 3778 B AR AN AR
X B A A H 3k 4 % PRI E )
S NRM o)
A A AR 5 (1) 22 )
AIAAR AR
T 2017 /£ 12 H 31 H 2016 4F 12 H 31 H

Tt 5%

A Gt B HE(FHE 7.4.1) |

W% 37,965

H %) 3,050

[% 5%

2. Waitb B (M E7.4.1) F

/0 2] 37,965

/%) 3,050

7.4.14 7 BT BB T SRR TR B U B R AR S

(1) ~fehrE

() &R TAEXRMETERINE
NRMET B RITRIEK, BN A e BT AT B 2 SR BT & I A2 T

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

0) B N W= /N W

T 2017 4 12 A 31 H, AEEFFARILLA RMETE BB TE N S A a6 1St 5t g T4
— R IR RETN 6,801,478,443.12 76, J& T3 2 IRINIARH1N 12,668,523.08 76, TJE T =2k
f4%1(2016 4E 12 H 31 H: %27k 411,992,161.20 7t, 3 2k 22,622,808.45 76, L=
).

(ii) N SCAE FT R 2 U TR) F) EK AR 5y

Xt UESFAZ 5 i b (R BEER AN 55, 7 B RS 5 B 58 5 AN i R (R K A5 I A 52 5 AN i )
HJE TARATTRATEEE O, AR AL TEM A 25 WKEER H R 525 ATEER IR L iR
[R]REAR SR A TR B A SR E SN —JZ U0 FFHRYE A8 1A 5 R F O AN DM 4 A AELXT 24 e
IMERIFEMRE S, # € HIR IR AR A FUOME R & 2 — R IIE R 5 =R K.

(iii) 5 =R IR S ME AR BN A AL B 8 40
T

(c) JERFEERI LAA RME T R A T A
T 2017 4F 12 H 31 H, ARELARFFAIEFFLFILLA RUMETH R £ T ~(2016 4 12 H 31 H:
Gi)B

d) AKX reMETHEREH TR
AL SO EL T ) < B 7 R 0 45 2 B 5 SO IURT HLAt b £ 5, LT A (B 5 2 Fe (AR
ZAR/N.

(2) HER

MRAEW B FE AT BT 2016 4 12 J] 21 H A I #[2016]140 5 (S T-BAa<eR byt ™
Tk BE RS S E BB RIE R FME, SUE Mg B SR R A I ERNABUT N, A
BT i E BN EBBN .

MRAE B [ X855 R T 2017 48 6 1 30 H A KA Bi[2017]56 5 (52T B 7 i EBLA %
R AR IRUE, B A BNIZ S B P s R T R AR I E RN AAT Y, EE R R 2
Firi, 1M 3% RIMEICR SN ERL . X BUE T (L 2018 £F 1 A 1 HAliz & iR i R A s (E A
NRUAT A, REGGIEERN, AR CHMRERK, COBRMBE EEA LU A 71
BRI 0 00 AR

AN, MEBGHE. EZEFSRFET 2017 45 12 A 25 HAAR KM A[2017]90 5 (TR E % it
ATRAAHE N 2 1 B R A ) e T E N 2018 4 1 A 1 Hilgia g W E M= MiRatr oy
FRSS KA B4 4 Rl i LMY S5 B A B A A R .

ERBICBR N ARG 2017 4F 12 5 31 HIERIY SR AE SR TR .
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(3) BrRASMHEMBERSL, BE T HFTR H AL G0 7 Z0 1 5 2T

8.1 HIRESFHASENR

88 WERAAHE

SRR NRTT

B4

[ 2=] i H &R

Ll (%)
1 B 4% 7% 6,814,146,966.20 79.55
Hope R 6,814,146,966.20 79.55
2 ] 5 WA e 5 % - -
Hrr: i - .
B SCRAIESR - .
3 D) K iy - .
4 SRbATAE I - -
5 SN IR 4 il % - -
Forre SB[ 1 SN B 4 9 - -
6 AT B &AM a1 1,672,522,672.95 19.53
7 At 2% T 79,125,131.26 0.92
8 At 8,565,794,770.41 100.00
8.2 IR RN ER A E
AL NIRRT

o 3 4 B I

g &3] A A

B (%)

A VSN NN O | 4

B P4
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C il 5,560,801,747.81 65.86
D SWAINE VNN S W& e e VA 4 306,777,973.94 3.63
E e - .
F AR ME S 211,195,599.60 2.50
G palibex TN eyl a4 17,942.76 0.00
H A5 Al . .
| R AEAE B RS 223,646,962.29 2.65
J SRl 91,343,232.68 1.08
K J bl . .

L BRI 25 R 55l - -
M RHABETEAEANR 55 - -

N | AR BREERIA JE i L $2.323.20 0.00
o JE RS BN HAD R 55l . .
P HE . .
Q A2 TAE . .
R e AERBARL 420,331,183.92 4.98
S oA . ;

&1t 6,814,146,966.20 80.70

8.3 SPRIE A FRMME o E & T E BN I T A B A
SN NRTTT

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

1 601222 R REIR 63,265,529 641,512,464.06 7.60
2 002450 FRASHT 25,192,995 559,284,489.00 6.62
3 002456 WRFERH 24,413,928 502,682,777.52 5.95
4 300274 FH 't HL Y 26,223,058 492,206,798.66 5.83
5 002236 KA 17,114,314 395,169,510.26 4.68
6 002572 LRI 9,199,818 338,553,302.40 4.01
7 300115 Kk 15,837,944 317,867,536.08 3.76
8 000591 K PFHRE 53,164,962 306,761,830.74 3.63
9 300133 AN, 22,261,643 241,316,210.12 2.86
10 300136 fEYEmE 4,744,712 240,556,898.40 2.85
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000921 e 16,906,166 235,333,830.72 2.79
002241 ORIy 11,437,530 198,441,145.50 2.35
002517 R 9 o 2% 8,867,313 196,943,021.73 2.33
002035 B Ky 6,220,895 187,497,775.30 2.22
002475 ATV 6,639,740 155,635,505.60 1.84
603008 A 7,736,520 143,048,254.80 1.69
603816 B 2% K 2,317,436 136,659,200.92 1.62
002293 B 8,410,550 124,476,140.00 1.47
601933 TR T 11,584,021 116,998,612.10 1.39
002343 AL, 3,073,563 109,449,578.43 1.30
600337 EnxE 15,569,750 94,196,987.50 1.12
002614 AR 4,549,496 88,032,747.60 1.04
603579 TR 1,391,342 87,640,632.58 1.04
603898 I 3% 2,891,511 86,340,518.46 1.02
002466 RIFHEM 1,550,447 82,499,284.87 0.98
603839 2 I 1) 3,080,370 75,469,065.00 0.89
300296 )37 4 3,858,378 75,199,787.22 0.89
000915 Ll KAy 2,359,201 71,106,318.14 0.84
300426 JE RS SR 3,525,869 69,565,395.37 0.82
601318 Hh [ P22 687,030 48,078,359.40 0.57
603799 R 557,100 44,696,133.00 0.53
600036 FARRAT 1,490,864 43,264,873.28 0.51
300433 AR 1,443,915 43,100,862.75 0.51
603877 P 1,412,767 38,300,113.37 0.45
603808 A 1,219,553 28,049,719.00 0.33
000049 1 L 701,607 27,776,621.13 0.33
300182 T R Ay 3,097,541 26,669,828.01 0.32
002583 NSRS EVN 1,279,440 23,682,434.40 0.28
300207 JRHE I 2,324,195 22,684,143.20 0.27
002798 7 i A 379,335 20,905,151.85 0.25
002334 s 1,900,666 16,155,661.00 0.19
603707 {8 I 496,900 14,027,487.00 0.17
002327 =R 1,325,500 13,851,475.00 0.16
002508 ZIR A 242,529 11,665,644.90 0.14
603833 BRUR K 86,700 10,234,935.00 0.12
002126 HRES Iy 815,800 7,994,840.00 0.09
002859 HERHE 16,665 563,277.00 0.01
300713 T Hy 7,008 524,688.96 0.01
002892 BEIR 11,000 353,760.00 0.00
002860 AR 7,980 317,524.20 0.00
002916 R L 3,068 267,621.64 0.00
002920 (e% it 4,569 178,784.97 0.00
300735 HaL R 3,764 54,163.96 0.00
002915 IR 1,085 38,181.15 0.00
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55 603477 PR L 7 1,955 37,027.70 0.00
56 300730 BHaIME B 821 34,112.55 0.00
57 300664 JIEEEBINPS 3,640 32,323.20 0.00
58 002919 4 AR 821 28,948.46 0.00
59 002922 FrRUR 1,245 22,248.15 0.00
60 603161 Bl i 1,239 20,753.25 0.00
61 603283 FEM 1L 1y 1,349 19,614.46 0.00
62 603329 i REAL 1,182 17,942.76 0.00
63 002923 TEHS 954 16,227.54 0.00
64 603080 HraE K IE 1,187 16,143.20 0.00
65 300684 R 827 11,528.38 0.00
66 603655 BT RN 881 8,193.30 0.00

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

o7 A 4 R
5 Ji SR AR Ji 2 A4 R EN L DN P HE LA
(%)
1 601222 R RE IR 494,830,125.90 96.36
2 002450 RS 459,941,539.25 89.57
3 002236 KA 425,539,108.31 82.87
4 300115 Kk 375,978,888.48 73.22
5 002456 KRFERHEL 375,759,327.35 73.18
6 002466 R 344,065,121.23 67.00
7 300133 AN, 334,483,748.00 65.14
8 000591 K FHEE 299,849,269.31 58.39
9 300274 FH ' HL Y 295,202,341.59 57.49
10 002572 RIET 294,142,023.12 57.28
11 000921 HERE 236,968,124.38 46.15
12 002517 R B ) 2% 209,827,293.84 40.86
13 002475 ATV 208,630,222.12 40.63
14 002241 ORIy 201,650,609.84 39.27
15 600406 FH, P Hify 181,980,477.93 35.44
16 601939 BWARAT 165,979,002.57 32.32
17 601398 TRERAT 165,946,035.30 32.32
18 601328 LIBARAT 157,731,703.61 30.72
19 300136 fEYEE 140,436,848.50 27.35
20 601288 LNV ERAT 137,666,198.26 26.81
21 603008 AT 131,271,170.45 25.56
22 603816 JBi 2% 5 S 128,952,158.39 25.11
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601318 Hh [ 22 127,664,741.76 24.86
002035 B Iy 122,615,154.31 23.88
600036 AT ARAT 119,521,047.94 23.28
601933 TR R T 111,611,729.28 21.74
002343 AL, 104,057,398.75 20.26
002293 B 103,215,864.16 20.10
600016 AT 102,097,793.02 19.88
601166 POlVARAT 97,836,857.39 19.05
601211 A% 92,884,235.60 18.09
600337 EKE 92,389,677.79 17.99
603579 TRAAE R 86,369,713.72 16.82
000001 P ARAT 84,439,862.38 16.44
300296 ) Sl 4 83,192,121.02 16.20
603898 I 3% 81,784,565.85 15.93
002008 N 78,250,629.38 15.24
002614 AR 77,722,213.76 15.14
000915 Ll Ry 75,617,218.53 14.73
603839 2 1E I 72,062,689.52 14.03
300426 JE RS SR 69,572,854.30 13.55
603799 R 65,670,902.64 12.79
000049 TE AR 59,701,962.62 11.63
300207 JRHE 3% 46,579,925.97 9.07
300433 AR 42,136,007.36 8.21
002334 A 38,119,643.26 7.42
603877 P 37,046,679.46 7.21
601628 PN 31,920,019.29 6.22
600030 S IESR 29,412,236.18 5.73
002084 RS TR 28,686,652.59 5.59
300182 T Sy 28,294,275.55 5.51
002583 A 27,122,089.80 5.28
601688 EFRUE 5 26,672,523.35 5.19
603808 B/ VAN 26,206,224.13 5.10
002092 RS 24,502,699.60 4.77
002798 7 i A 23,065,311.00 4.49
002074 ESpa =i 21,682,680.49 4.22
002589 Hit e PR 24 21,463,364.92 4.18
002131 FIBR A7 20,754,966.00 4.04
002400 Al 19,594,117.68 3.82
603626 BERRHL 19,591,639.32 3.82
300068 A 8 FEL YR 17,119,243.94 3.33
300202 il 16,792,161.47 3.27
002508 ZHR A 14,467,285.70 2.82
000630 Wk o 13,189,400.00 2.57
002327 =3 12,458,571.00 2.43
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67 603707 A A 11,585,957.85 2.26
68 601601 EEIE NS 10,885,876.64 2.12
69 601336 RS 10,876,273.72 2.12
70 002709 RIGH KL 10,849,632.51 2.11

T KNG (B SEARER AT L S it (a3 SR O % S T2 s i (Ol
ALHA S LAAS B ) 3181, AN REARAL 5 B

8.4.2 RIFSEH SHE ISR 1F{H 2% BLHT 20 44 KRR A4
SEEA: AR

SR IE Sty
5 Ji SE AR Ji 2 A4 R A RS A P HE LA
(%)
1 002466 RIFHM 316,434,260.11 61.62
2 600406 FH, 7 3 204,905,112.00 39.90
3 601939 ABARIT 164,602,911.78 32.05
4 601328 LIBRAT 160,497,080.54 31.26
5 601398 TRRAT 158,670,920.87 30.90
6 002475 DAY R 140,925,144.00 27.44
7 601288 LV ARAT 137,267,812.40 26.73
8 002008 Kok 134,368,941.76 26.17
9 002236 KA 109,459,088.45 21.32
10 300133 RN, 107,242,385.78 20.88
11 600016 AT 104,033,160.31 20.26
12 000001 P ARAT 97,305,210.30 18.95
13 601166 Ml ERAT 93,415,533.72 18.19
14 601318 Hh [ 22 86,529,810.33 16.85
15 601211 ES o NS 82,981,922.44 16.16
16 600036 FARRAT 79,638,214.49 15.51
17 002411 Wb RER A 42,501,941.52 8.28
18 002241 ORIy 40,742,180.81 7.93
19 601628 PN 33,960,011.00 6.61
20 002508 ZHR A 33,677,795.22 6.56
21 600030 HEIESR 30,705,632.65 5.98
22 002084 RS TR 28,679,537.99 5.59
23 601688 HBIRIES 28,009,417.50 5.45
24 603626 BERRHL 27,061,800.78 5.27
25 002334 e 26,645,248.40 5.19
26 002426 JHE ) A 2 25,793,961.18 5.02
27 603799 R 25,782,213.85 5.02
28 300136 fEYEE 25,470,811.50 4.96
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29 002092 R 25,338,969.18 4.93
30 002074 ESEa=i 25,150,466.80 4.90
31 000049 1 L 24,135,136.16 4.70
32 300207 JRHE 3K 23,212,638.31 452
33 002131 FIBR WA 19,859,823.12 3.87
34 002589 Kt e R 2 19,736,761.02 3.84
35 300068 T S FEL U 19,505,886.79 3.80
36 300296 )74 17,193,506.91 3.35
37 300202 R 17,184,617.08 3.35
38 002400 B 16,182,286.41 3.15
39 000630 i A 13,245,535.36 2.58
40 601601 EEIE NS 11,048,947.70 2.15
41 300017 W 1 B 10,979,459.28 2.14

T “SRANEE (B SRABER AT L S eit” (s RO % S T2 Rss e (ke
AZHA SR LS KR A, A RERIRAZ S B -

8.4.3 TNBLEHI BA B K S A EE AW\ B A

Az NRMT
SENBEEERI A (RAS) S 8,369,327,451.98
SEHBEERIURN (3D BT 2,892,293,138.66

Ve KNG (B SEABER AT L St (a3 SR O % S T2 s i (Ol
ALHA S LAAS B ) 381, AF AR 5 B

8.5 HIARIEMIF MM R BFREAS
AIE AR RARFFA 557

8.6 SPARIE A FMME oy Fe s B 15+E HL B R /NHR P B AT 148 25 3 3R A
AIE AR RARFFA 57

8.7 JIARI A FMME b EeE 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 RIE.
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8.9 IR FatHE b e B 15H b K/ NP B BT A2 BGES R A
AIE AR AR R FFA BGIE

8.10 R EHIRAES BT MIBIRHHIZ HHOL VLY
8.10.1 #HREMRAE ST MBI FF AR 4

ARHe ARG AR RS A B 02

8.11 IR EHIR A RS BT 1 E AR 5 oL UL
8.11.1 AR AZE ST B EH GO b SRR 25 B 48
ARSI AR T AR KR AT [ 1B

8.12 BmA AL MivE

8.12.1 R HIN AT ST AT+ AR R A AT AR I AR T

2 i) H AT —SE A 2B AT AT TR

SLEIRE, BAERE

8.12.2 4 75 H A AR 3k S ¥ B8 I T+ 44 SRS BB R 3R i R UE S IR SR P 2 A R 52

8.12.3 HAAR HAth - T0 5% =44 B

hr: AR

Jr 5 e &8

1 A PRIE 2,615,475.47

2 ISR Z I SR 47,740,124.14

3 JSZUA )

4 IVl @ilDs) 379,546.01

5 82T R 28,389,985.64

6 Hopth SR

7 F 2

8 N

9 &t 79,125,131.26

8.12.4 FARFEA AL THe B i T B e 535 B A
AT AR AR R b T O I AT 57
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8.12.5 FARKHI 44 B h A eV IE Z FR B I AL A
AT AR IR FE R 5L A 144 ISR AP AN AE T 32 PR DL o

8.12.6 HBA SRS MRERIFA TR I
PRI ANJRR, R HE RS B NS & A Refr e R 2 .

89 ESMBRAANGER

9.1 MIARESHIRFE AN BEFFANGH

AL A

R NGk
| HLb T
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