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B ANAZ Zy %t ARG BeAh, ARGk S BN AT 130 (Rl A2 5 o4 b i BRI BE . AR o 44 o 14
BB E IR R REEEE IS 9 i ) RS IR B0 55 O ELAR 5l DUR R B 42 2 Se OB TS A 00
FEAE G AT UL TR B 7 i A B IR M 2 A RE B A AR N A 5 % FOT St [l M 52 Sy i, T 432 it
PR BT EOR S  [R 20 7€ IR BV ORRF— 2

LRE LR S TGN ESR bR A M I 45 2R K i sl P XS B B B ) ST Bt AR < AN A S P A 1 A
LR LT

7.4.13.4 TR
T 3% KU A2 68 52 4 BT 45 i T L P 2 0 B o SR BN 4 9t B DR Ak T 3 85 A % TR 2R O 28 3l 1
KA AR, ALHEFZE R AN KU AL A A7 XU

7.4.13.4.1 FIZ KK

R 2 IR 2 4 <5 L 8 2 o U B SR < U 52 T R SR AR Bl i R AR e Bl i AU o R AR s v <
TR ¥ iR LTSS SR E TR UK, e rh 23 R 5628 4 il TR T I A A
ST 1) 58 SRR 0 117 37 1) 2 297 5 PS5 AR SR B < VA 5 i ) AL

AN 1) 3 < PN S UTO0e A 2 < s ) R 3 S P R T AT A%, Rl R B BB AL B ) A%
JEXS EIRA R RS AT .
AT A ORI 7> SR 5 M A A TR, BRSSO g 8w sh Pl e &
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FEAR KRESE ST T IR R A . ARSI G R AR BURE 5 B EONIRITAR . & &.
TP ARIE S R %5,

7.4.13.4.1.1 R XKD
A, NIt
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AHIR
1R 1E 54 54N B At &t
2017412 A 31 H

B

HATAER 108,531,479.37 - - - 108,531,479.37
Eoe - D 2,759,035.41 - - - 2,759,035.41
fEHIRIES 310,613.87 - - - 310,613.87
G TR - 262,201.20 1,280,400.00 996,648,917.20 998,191,518.40
PLYCIE J5 1 Sk - - - 2,286,202.61 2,286,202.61
MLl llSy - - - 24,134.39 24,134.39
A ER R - - - 766,555.92 766,555.92
igad =Ny 111,601,128.65 262,201.20 1,280,400.00 999,725,810.12 1,112,869,539.97
il

RLAHIESRIE SR - - - 1,385,061.08 1,385,061.08
JSASF L [l - - - 1,450,918.03 1,450,918.03
A A5 AR TN - - - 1,424,746.16 1,424,746.16
PATFE A % - - - 237,457.69 237,457.69
A 32 5 2 - - - 1,311,476.40 1,311,476.40
Fofth 5145 - - - 288,805.27 288,805.27
i d=87y - - - 6,098,464.63 6,098,464.63
FIRGUREE RO 111,601,128.65 262,201.20 1,280,400.00 993,627,345.49 1,106,771,075.34

TEER
15K 1ES4E 54 E AR At
2016412 A 31 H

B

AT 110,676,268.19 - - - 110,676,268.19
Eoe - D 3,955,744.16 - - - 3,955,744.16
TP I 4 357,645.23 - - - 357,645.23
38 Gy ARl - - - 662,674,101.15 662,674,101.15
SRS 5K - - - 11,468,377.70 11,468,377.70
R - - - 25,448.48 25,448.48
JSEAT FR DR 3,975.26 - - 178,815.50 182,790.76
igad =Ny 114,993,632.84 - - 674,346,742.83 789,340,375.67
AT B R 5 - - - 678,432.57 678,432.57
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A5 F N T 1,029,937.10 1,029,937.10
ISANER =4 171,656.16 171,656.16
JSiA 38 5 5 2,156,157.30 2,156,157.30
Hod £ £5 281,846.83 281,846.83
AR e 4,318,029.96 4,318,029.96
FIRGUREE RO 114,993,632.84 670,028,712.87 785,022,345.71

T R AARIE ST KGR IOME, 10 S L UE AR 2 E0E E fr H 8080 H A

T UK,

7.4.13.4.1.2 FIZ R OB S B
T 2017 4 12 [ 31 HAEGREA W28 5 6 748 55 A o B 7 56 4 58 = 3B L5124 0.14%(2016
12 A 31 H: J6), BT AR B0t T A8 5 48 B = 4 E J0 # K 52M (2016 47 12 A 31 H: [F)

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

7.4.13.4.3 FHABMHE RE

F A AR RS A i 2 < I RF e TR 2 Fo B BOR SR B G It 2 R B iy 0 M R ANV AR LA M T
It i DR 2R AR B T A AL el A AR o At < E B TR SR 52 5 T B i UARAT 8] [R] MV T3 3758 5 1A £t
75> P Al A AR USSR T BRAMIE SR AAT R B S 8 1 DLBUR R S A RE R, AT RESR A
ERIEAAR 7k SNl Sl ib}- AU

AN ) FE < P NAE R MV BRI B A A 0 R b, SR B BT R SR, BRI E A B
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TP, MR AN B IR RRASHTIBIE, REIRX TR R A
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N
X
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75%-95%, A BT NEAT FUAL G AR K B AME T ISR B 1) 80%; BUIEHLEE (5 41
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I 0-3%; LI H AL — S LN I BUR 677 MK T 2@ 50" HE K 5%, BEAh, ARILEH)
B G BENEE HO AT B I REA AR A% St M A2, € 9032 ) 22 P U7 iRon) 2 b AT KU P 2
B VaR(Value at Risk)$5Fr S5 A I A 5k <5 1k (R TERAE A A% DU, K R ] St RURS: BB AT BRI A28

il o

7.4.13.4.3.1 HAM# RO

SRERA: NIRRT

AR EER
2017 4 12 A 31 H 2016 /£ 12 A 31 H
b4 b3 4
TiH
YRR AURRE
N RME N RE
18 E A5 18 L 31
(%) (%)
T oM E T — R 996,648,917.20 90.05 662,674,101.15 84.41
T oM e e R
B Rt el v i o = E 5 1
A AT 7= — BUE R BF
&1t 996,648,917.20 90.05 662,674,101.15 84.41

7.4.13.4.3.2 FARAHRE RS O BB 43 BT

(585 BRIPIR 300 48 B LA At T 3778 R AN AR
X B A e H 3k 4 5 P2 1 E 1)
Emam (A NRMAI)
HH 2 XU A 5 1) A8 5 PN AERE R
e 2017 4 12 A 31 H 2016 4F 12 A 31 H

1. b &5 b s R 1 (P
7.4.1) -7+ 5%

Hhng 7,941

%) 5,637

2. b & b R v (P v
7.4.1) T F% 5%

Hhng 7,941

/b2 5,637

7.4.14 5 BT ERAIIAT SRR T Ul B B AR
(1) ~uahE
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(8 &R TAXARMETTRERRTE
NFAME TR RPTERZ I, B A SSOHE T BB 5 R =2 SO A BT E R AZ R
HRE :

R MRS B G TR R T3 R 2 R B A
SRR BRES — R N B AT O 587 B 5 B R BR R U SR R A AE
=R FRBE P B AN AT I A A

(b) FRELI LA e a2 SR TR

(i) FE R & TR A

T 2017 4 12 H 31 H, AEEFFAKLA RMETHE BT S0 a8 1) et et g T4
—JRIRIRETN 982,441,550.28 7T, J& T H /2 IRHIAREN 15,749,968.12 7., Joj@ T 25 =2 KM
AH(2016 4F 12 A 31 H: %2k 623,132,868.25 7T, 55— /21K 39,541,232.90 74, L5 =J2K).

(ii) N SCAEFTE 2 U TR ) K AR 5

X UESFAZ 5 i LT B BEER AN 55, 7 I RS U B 5 5 AN i R (R A K R A5 P ) 58 5 AN i )
B TARATFRATEERS O, ARG A TR H 25K EER H IR 585 AEER 18] A R 3
LR ARSI R AR ) A~ FRAME SN EE — )2 I RS A E TR A R A TS A B T4 7S
WA RISEMIRESE, B2 AR SRR A G 2 Fe O (L& 55— 2 GR35 = R K

(iii) B =R S E AR A YA 5 680
T

(c) ERFEEI A SO B T B 1) G TR

T 2017 4F 12 H 31 H, AREGKRFA RSN LA R E THE &R #2016 4 12 H 31 H:
&)

(d) AR R E TR R AR TR

ANCLA SO B v 5 1 S Rl B R0 A5 3 B AR B SCRR RN A b 4 f7, K TN S5 A (B AH
ZEAR/N

2) A

R EGE . E RBP4 RT 2016 4 12 H 21 HAA I #i[2016]140 5 (T AM&mE iy~
TR E IR S ERECR R IEAD PRE, B is R T R AR AR BT N, DA
BHE T E BRI E BB .

MR ECH . H X555 T 2017 4 6 H 30 HAAn K1 #i[2017]56 5 (& T B2 ™ i {ER A 5%
R IEED) FIRE, BWESMEENGSE RE ISR A RS ER BT A, EEHE S
BTV, 128 3% MRS G E B . XT T8 ™ M AE 2018 4F 1 H 1 H e B FE T R A E A
NIRRT A, REGAUEGERL, A4 COOEERR, BN EE ™ MEEANLLE A0 I
S8 A5 0 P HG

AN, MBGH. BB RRET 2017 4£ 12 A 25 HAAR KM A[2017]90 5 (TR E % it
TRV AN 25 B B ECR @ ) AR - A E 2018 4 1 A 1 Hidia & W it
FRSS KA B Ay 4 Rl LML 55 B A B A A R

ERBICBR N ARG 2017 4F 12 5 31 HIERIY SR AE SR TCHE .
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(3) BrASMMEABMERSL, AT 0GR H AL G 7 B T A 5 2T

88 HWHEAAHE

8.1 ARESH ™ HEHI
EA: AR

B s Y

FF5 i H &
LB (%)

1 R4 996,648,917.20 89.56
Hope B 996,648,917.20 89.56
2 [i] 5 Wi 2l 4 % 1,542,601.20 0.14
Hrr: fiip 1,542,601.20 0.14
B FFUESR - -
3 R - -
4 SR AT AR AR - -
5 SN IR 4 il % - -

Horpe S 1SRN IR B <

B
6 AT B &AM a1 111,290,514.78 10.00
7 At 2% T 3,387,506.79 0.30
8 At 1,112,869,539.97 100.00

8.2 IREAT WA RKIBEREAS
s NRMT

o R I RE
1ehY 17k 25 ~RNE

fHEE] (%)
A Y N G| 4 48,883,807.96 4.42
B P4 . .
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C il il 752,744,479.48 68.01
D B0 #0. RARSOK AR LR 16,143.20 0.00
E feisinI4 - -
F MR 65,034,513.25 5.88
G ACIRISHT . B AERTIRENL 17,942.76 0.00
H EXrwiIE 3784 . -
[ 5 RARR . A B AR RS 34.112.55 0.00
J SRl 100,942,121.90 9.12
K Bl 17,182,195.20 1.55
L FHGTAIE 55 I 55Mb 11,761,277.70 1.06
M BHEEBFFEAEA RS . -
N IKH FREERT A e i #I 32,323.20 0.00
0 JE R MRS BN H AR R S5 . -
P HE - -
Q TAR 2 TAE ) ]
R S AR G ] ]
S G - -

&t 996,648,917.20 90.05

8.3 JIARI A FAMME b EeE 3™ 15E L R/ N B BT B R A

SARAL: NIRRT

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

1 603799 2y g |4 1,145,318 91,888,863.14 8.30
2 002460 BRI 1,182,526 84,846,240.50 7.67
3 600887 GEilliiads 2,181,572 70,224,802.68 6.35
4 600703 = 2,706,269 68,712,169.91 6.21
5 002466 RIFHEM 1,201,610 63,937,668.10 5.78
6 601933 TN T 5,625,108 56,813,590.80 5.13
7 002456 KRFERHEL 2,653,035 54,625,990.65 4.94
8 600519 wMFE 71,713 50,019,100.37 452
9 002008 Kok 879,399 43,442,310.60 3.93
10 002475 ATV 1,827,017 42,825,278.48 3.87
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601336 BRI 538,327 37,790,555.40 3.41
601318 Hh [ 22 510,200 35,703,796.00 3.23
000651 & I HL2% 694,058 30,330,334.60 2.74
300136 (EESGEE 597,820 30,309,474.00 2.74
000001 P ARAT 1,957,545 26,035,348.50 2.35
000333 EMEEH 420,547 23,310,920.21 2.11
300323 HEnlEH 1,160,080 18,909,304.00 1.71
000998 P R 722,470 18,581,928.40 1.68
600622 HRFZE 956,160 17,182,195.20 1.55
300498 AR v &l 674,721 16,125,831.90 1.46
600183 A R 877,060 15,138,055.60 1.37
002714 B Ay 268,181 14,176,047.66 1.28
600438 T8 Ry 1,150,100 13,927,711.00 1.26
002127 A B LR 964,830 11,761,277.70 1.06
603008 =i 498,604 9,219,187.96 0.83
002589 Hii FRE PR 24 611,221 8,220,922.45 0.74
603179 R A 197,344 7,195,162.24 0.65
300003 IRYERTT 287,900 6,955,664.00 0.63
601012 R L 11 1 153,000 5,575,320.00 0.50
000910 KW E% 241,400 5,528,060.00 0.50
601600 S aESE=EN4 764,700 5,100,549.00 0.46
603707 fEE R 165,200 4,663,596.00 0.42
300558 182N 4 51,300 3,246,777.00 0.29
601601 EEIE NS 34,100 1,412,422.00 0.13
300450 TR e 14,737 839,566.89 0.08
603823 HAAE 36,764 629,399.68 0.06
002859 HERHE 16,665 563,277.00 0.05
002860 AR 7,980 317,524.20 0.03
002920 (es% ity 4,569 178,784.97 0.02
300735 FHeaLRHE 3,764 54,163.96 0.00
002915 IR 1,085 38,181.15 0.00
603477 P e I 1 1,955 37,027.70 0.00
300730 BHE R 821 34,112.55 0.00
300664 JICHEEINTS 3,640 32,323.20 0.00
002919 4 AR 821 28,948.46 0.00
600809 ULy 7 39 465 26,500.35 0.00
002922 UK 1,245 22,248.15 0.00
603161 Rl 1,239 20,753.25 0.00
603283 e 11 oy 1,349 19,614.46 0.00
603329 AL 1,182 17,942.76 0.00
002923 TEHE R A 954 16,227.54 0.00
603080 HraE KB 1,187 16,143.20 0.00
300684 AR 827 11,528.38 0.00
603655 BT R 881 8,193.30 0.00
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8.4 MEHIABESRTASHERZES)
8.4.1 RIFLNSHE RIS T 1F{H 2% BLHT 20 44 KR A4

SARAL: NIRRT

S EIE Sty
5 Ji SE AR JI S 24 R EN L S DN P HE LA
(%)
1 603799 2y g |4 98,714,743.19 12.57
2 300115 KB R 88,408,292.52 11.26
3 002460 EREE Y 86,719,553.67 11.05
4 002466 R 74,750,720.95 9.52
5 601933 TR T 68,483,148.09 8.72
6 600887 BRI A 65,689,373.67 8.37
7 600703 =L 62,283,666.04 7.93
8 600519 BNFEE 58,495,490.28 7.45
9 000001 P ARAT 45,832,362.45 5.84
10 300450 TR e 44,988,878.56 5.73
11 000651 & I HL2% 44,968,047.96 5.73
12 601318 Hh [ 22 42,043,347.98 5.36
13 002456 RRFERHE 38,538,168.66 491
14 002236 KA 38,490,133.78 4.90
15 002589 Kty e 24 36,803,923.43 4.69
16 300136 F4Ei@fE 35,955,959.36 458
17 000333 EMEEH 34,758,097.66 4.43
18 603993 W BHER Y 34,556,991.41 4.40
19 000848 TR R R 33,569,558.51 4.28
20 002008 Kok 31,980,646.42 4.07
21 601336 R VNI 31,527,130.78 4.02
22 000761 AEARRAL 30,925,684.07 3.94
23 600183 AR 30,496,968.39 3.88
24 002635 LR 29,918,869.31 3.81
25 002475 ATIN 29,448,079.23 3.75
26 002241 ORIy 29,394,897.93 3.74
27 600884 At 28,830,511.71 3.67
28 600068 BN 27,885,005.42 3.55
29 300323 AL 27,576,238.31 3.51
30 603626 BEAREHEL 27,190,621.63 3.46
31 002078 pNEE 26,992,532.18 3.44
32 002709 RIGH L 25,420,644.85 3.24
33 600110 TR 24,563,822.07 3.13
34 600309 FitEA 24,406,751.32 3.11
35 002581 KAEZ 23,978,602.86 3.05
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36 600011 R E PR 23,891,482.05 3.04
37 600388 PREEZRIS 23,433,558.22 2.99
38 600406 FH, 7 3 23,279,371.00 2.97
39 600525 INTESE]| 22,898,457.60 2.92
40 000998 [ YR 22,862,821.49 291
41 002497 HEALEE ] 20,587,816.00 2.62
42 300618 FELL N 20,262,193.85 2.58
43 300340 BHE A 20,104,406.95 2.56
44 600438 T8 A 19,645,374.81 2.50
45 600419 AN 19,380,823.83 2.47
46 002340 MR E 19,285,080.42 2.46
47 600622 HRFEE 19,152,586.13 2.44
48 600104 REEH] 19,137,395.98 2.44
49 002050 —Ae s 18,832,058.18 2.40
50 000898 My 18,565,540.59 2.36
51 002511 w52 18,548,247.19 2.36
52 000423 ZR B o] s 18,410,295.02 2.35
53 600966 4R 17,509,822.54 2.23
54 300498 i A 17,347,168.11 2.21
55 000980 AT SRR 17,120,027.23 2.18
56 601600 EaESE=EN4 16,590,094.29 2.11
57 002108 WM B R 16,425,185.13 2.09
58 600808 = Eighis 16,394,710.17 2.09
59 002714 B Ay 16,102,596.00 2.05
60 000963 HBREY 16,005,262.35 2.04
61 002127 A B LR 16,003,746.84 2.04
62 300476 2R 15,957,930.65 2.03

T KNSRI (BEEANBEERAT) LR (B RN 3% LI A 8 ()
AZHA SR LR KR A, AR S B

8.4.2 RIS & HIRIES R FE 2% 5HT 20 4 KR4
SRR NRTT

o B 4 R
75 % AR Ji% 52 44 N S LR PR A HE
(%)
1 300115 KB M= 95,000,145.02 12.10
2 002460 A 58,692,299.98 7.48
3 002236 KAEREAY 48,781,234.99 6.21
4 603799 2y |4 45,893,451.94 5.85
5 002456 KRFERH 43,632,272.41 5.56
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6 300450 TR 43,630,064.38 5.56
7 000980 IR 42,217,781.46 5.38
8 002635 YR 39,131,166.35 4.98
9 603993 1 FHARY, 38,499,042.05 4.90
10 600110 TEE A 37,825,095.69 4.82
11 002466 R 36,557,304.39 4.66
12 600519 wMFE 35,342,454.07 4.50
13 000651 AL 34,101,327.67 4.34
14 002475 SRR 33,250,342.97 4.24
15 000848 TR R R 32,237,892.17 4.11
16 002241 ORIy 31,654,324.80 4.03
17 002078 pNEEGR 30,896,702.03 3.94
18 600884 A2y 29,795,340.92 3.80
19 000761 AARRAL 29,002,434.56 3.69
20 300145 IR 28,833,233.56 3.67
21 603626 BERRHL 28,212,367.01 3.59
22 600309 Jitets: 27,134,854.14 3.46
23 002589 Kt e R 2 25,741,696.56 3.28
24 600068 AR 25,146,913.60 3.20
25 600056 W R 24 24,991,612.32 3.18
26 600525 K [rdl £ [4] 24,740,213.57 3.15
27 600406 FH, P Hify 24,486,758.19 3.12
28 002709 RIGH KL 24,281,647.19 3.09
29 600388 YREEZRIS 23,156,342.61 2.95
30 600240 b BEA 22,982,692.55 2.93
31 300377 Ninpics 22,883,206.83 291
32 300618 FEBLEN 22,692,499.03 2.89
33 600419 K FL 22,673,826.09 2.89
34 600011 HERe E bR 22,279,422.35 2.84
35 000333 EMEEH 22,086,931.73 2.81
36 000018 PP A3k 21,451,885.22 2.73
37 600966 4R 21,353,327.25 2.72
38 002581 KA 21,241,439.32 2.71
39 601668 Hh [ 20,904,357.00 2.66
40 002041 RER(n |4 20,791,495.04 2.65
41 600104 REEH] 19,976,315.16 2.54
42 000423 ZR AT BT 19,704,970.52 251
43 600703 =Y H 19,423,934.79 2.47
44 000001 P ARAT 19,384,451.15 2.47
45 002497 HEALEE ] 19,337,254.34 2.46
46 002202 G EHS 19,320,322.07 2.46
47 600497 Uth 7 B 19,197,868.44 2.45
48 300340 BHE A 18,715,871.86 2.38
49 002050 —IeR s 18,673,743.81 2.38
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50 000718 TR TIRER 18,650,917.63 2.38
51 002065 IR 18,587,765.27 2.37
52 000963 HBREY 18,495,145.91 2.36
53 002511 IS 18,336,033.82 2.34
54 002310 AR Tl Ak 18,293,722.92 2.33
55 603808 B/ VAN 18,220,121.18 2.32
56 000898 B 18,177,370.61 2.32
57 002340 MR 18,027,542.16 2.30
58 600808 E)irghy 16,651,419.43 2.12
59 002108 1M B R 16,617,408.65 2.12
60 300136 (GESGEE 16,599,122.89 2.11
61 002245 BN E 16,522,461.86 2.10
62 300476 2R 15,940,761.65 2.03

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

fz: NRMIT

2,977,592,660.45

FNBEERI A (RS B0
T BERRIUN. (A A

2,938,858,670.95

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

SHRAL: NIRRT

o155 dh b

EE At

B EEA1(%)

2| RATEE

3 SRt

Hrp: BURTEERARG

4 A5

5 Alb A R T O

6 A A

25 55 jidk 62 T




BRI LIRS

BUEZR R BT 2017 AFEAF AR

7 R (AT A2 e foi) 1,542,601.20 0.14
8 EIRIZEA: A
9 HAh
10 f=ann 1,542,601.20 0.14
8.6 RAKRIRA fRME 524 F = E LB K /ANEERF BT L2 3 R B4
SEEA: NRMI

o 3 4 T
¥ RS 575 44 Fx & (5K) N RME

B LLAI(%)
1 128028 BRI 12,804 1,280,400.00 0.12

132010 17 Hi & EB 2,040 262,201.20 0.02

8.7 BRI A A E LB SR #E LI RN TR B SRS B R 40
AFE G AR IR ARFFA B SFFIESR -

8.8 MEHREA AIESESFFE LA DRI LA RSB HA
AEEEARRERRFFA R SR
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