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BB S B R REEE IS 9 e 1) USR8 5 O ELAZ 5l DURA R B A b 4% 2 Se (B TS A2 800
FEAE G AT IGUETR B 7 i A IR M 2 A RE B A AR N AZ 5 5 FOT Sl [l WA 52 3 i, Al 32 it
P BT R 5 3 5 TR 20 € I BV ORRF— 2

LRE LR S AN EAR BRI ML I 45 2R K i sl P XS B B B P St AR < AN o S A A 1 A
Ot RGf .

T 2017 £ 12 A 31 H, A& FrAHE K 25 el 7 S 2 20E 2 H 08— H LN HANTEE,
T S (o] < A AL (P A B ) T [ 5 23T ELASTE IR, PRI K T A B R DA AR B & 440 21 <6

RPN
LE.

7.4.13.4 WX
737 XU 2 6 3 4 BT R 4 T L 08 o M8 B AR A B 4000 B DR Pl A 17 3 45 28 ks TR R IR AR S i kA
BN R, ELFE R 2R R« AN RO AT AN A% XU o

7.4.13.4.1 RIFER K

R 2 XU A2 46 G T B F0 M B BB 4 3 32 VT 2 R 2R AR Bl T A A e 3 R KU o ) R R AP 4
T HI MG BT % LTS 80N SR B RS, o3 3 R 3R 28 4 i TR T e A
SR 1) 48 SRR R 117 37 ) 2R 3 397 502 0 B S5t A R I L B i ) XU

AN < R < TN S DX A 0 < T s PO R SR B P L EAT M A%, Rl TR B R AL B I A
JTERE LA 2 R AT 2

ARSI G SOREE R 2 Rl 5 e A A TS, BRIEAR G R a g imsh Il &

FEAR KREE EAMSL T AR R A . ARSI G R AR BURYE 57 B EONIRIT AR, %A &.
A7 PRAIE G55
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7.4.13.4.1.1 FIZRKrig O

B ARG

-
2017 4E 12 A 14PN 1ES54 | 5L AR &1t

31H
B
BATAE 91,184,254.29 - - - 91,184,254.29
A Y N 2,643,695.04 - - - 2,643,695.04
17 ORIUE S 550,382.56 - - - 550,382.56
A8 Gy M A it
s 1,284,978,949.05 | 1,284,978,949.05
LSCIE SR
e - - - 4,197,249.37 4,197,249.37
RESCR] L - - - 29,595.20 29,595.20
AT R R - - - 176,157.45 176,157.45
BRI 94,378,331.89 1,289,381,951.07 | 1,383,760,282.96
Wik
JREASIE 5K - - - 1,708,283.33 1,708,283.33
IDEOR=SLIPNG
[ - - - 1,742,483.73 1,742,483.73
NATFEE 9 - - - 290,413.96 290,413.96
AT AE 5y 3 - - - 2,017,488.45 2,017,488.45
oAt 47 f5% - - - 342,489.34 342,489.34
ili=Sas - - - 6,101,158.81 6,101,158.81
I 2R AR T Bk
[ 94,378,331.89 - - | 1,283,280,792.26 | 1,377,659,124.15

FEER

2016 4 12 A 14EDA 1ZE54 | 54EE AR it

31H
g
AT 172K 206,016,000.31 - - -| 206,016,000.31
gl e 8,841,834.24 - - - 8,841,834.24
17 ORIIE 4 1,270,027.21 - - - 1,270,027.21
2 5 M AR - - - | 1,289,875,702.36 | 1,289,875,702.36
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RN

=
IR

P8 1,430,880.34 1,430,880.34
IR 54,422.01 54,422.01
AT R R 149.11 84,052.87 84,201.98
Bt 216,128,010.87 1,291,445,057.58 | 1,507,573,068.45
A ISR

e 23,855,929.70 23,855,929.70
JREASTE [ K 811,587.49 811,587.49
AR

[ 1,949,677.65 1,949,677.65
A FEE 2 324,946.26 324,946.26
NAFAE 5 B FH 4,716,020.24 4,716,020.24
oAt 47 f5% 342,155.00 342,155.00
ffi st 32,000,316.34 32,000,316.34
M R AR Bk

N 216,128,010.87 1,259,444,741.24 | 1,475,572,752.11

VE: BTG Y T RTINS 0 B 00 3 T 0 F S
FLISA,

7.4.13.4.1.2 FZ RS HIEURE

T 2017 4F 12 3 31 H, A3 4oARHA 2 BI04 (2016 £ 12 A 31 He W), [HLiissRI% i
A B T A & AR B KH(2016 4F 12 H 31 H: ).

7.4.13.4.2 SNC R

AN R A 8 4 Rl T 1A Fo (B BRA SR I 40 1 (R ANV 26 3 1 e AR e sl R RV o AN 4 1) T
B kA LA M, B E RSN A .

7.4.13.4.3 FHAbHHE XK

At A XU A2 48 2 4 BT RF S il T HL 1) A AN B B SR I 49 & (R Bk T 34 R 28 RV 26 LLAME T
Wk BRI 2 AR B A AR Bl (0 XU, o AN 4 R BT TUF 748 & it b i BRARAT ) DL T 3% 58 5 i
SRS, BT P AN A USSR IR T R AMIE S R AT AR B S &8 BB R F I 52, T
RESICUR TIES3 11 3 B A4 I 2y (1) 52T

AT G BE G P NAE MY AN BRI BT A S R R T, SR TR SR, G 2 L I
LBERI T, bz i iEol, Mel s~ i E LA SR oRE s I MRS e Tk
O RO BT, ERET & kTR 20 E VU B OB A R AT 0B . ARG MRS E N E WA S
TP A, MR FE AN B ICE . RS HTIBIE, KREIRX AT fe R A
Pt RS o
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AR HE Gl I HR A A ) B B AR LA AN AR U o ANBE S 3R BT A & I S A R R 7 R 4
[ 0%-95%, %5t T HHA F A RHERE MK T AR &AL G 5177 1) 80%; BUIE i 564 8 = i3 E 1
0-3%. FAI S H HALEHBRIRIRIAT AL FHNN L B RIEE G, R B HE—FEUN
B AME T RS = E R 5%, thAh, AREEE I EGE NS H X AR S e f KM
M st tn 3%, & s H 2 M e BT ER R ST RS &, 45 VaR(Value at Risk)fE 45 S5k A<
F G THIG (PP LEAN AR XU, R B AT 45 b o IR 8 AT BR B R

7.4.13.4.3.1 HAfms XK i 0
RN NRTIT

ZAHAR FEER
2017412 A 31 H 20164E 12 A 31 H
HEESHET R HEESHET R
I H A e & L5 (%) AfHHE & L5 (%)
1,284,978,949.
A Gy M A R P — I SRR 05 93.27 |,289,875,702.36 87.42

Ve R — A

L VEERE — SR I BE

AT SR B — BOIE BB

FoAt

1,284,978,949.
it 05 93.27 |,289,875,702.36 87.42

7.4.13.4.3.2 HAhA#& XS I BURPE 4T

R | gt v (i 7.4.1) PLANT HoAth T 35728 (R 5 A AR
X B A A H 3k 4 % PRI E Y
oM S (AL NIRRT TIT)
AH I R 22 5 1 AR B
AR AR
T 2017 4F 12 A 31 H 2016 4F 12 A 31 H
1. v G b v (A 7.4.1) E
F 5% W% 9,374 WnZy 13,273
2. Mgt B e (ME 7.4.1) F
[% 5% WY 9,374 W) 13,273

7.4.14 BB TFEBA ST ESTHIRE T E U H R HMHIR
1) AnHE
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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
B JRIR: BRES — R N AEL AT O 587 B 5 B R BR R W SR A AE
=R MBS B AN AT I A AR

(b)  FFEEMUARMMETER SR T A

(i) FIE AR T B el

T 2017 4 12 A 31 H, AEEFFARILLA RMETE BRI TE N S 1A 66 1St 5t = d s T4
— R IRMREN 1,284,830,440.85 Ji, JE& T2 ZJZIRMREUN 148,508.20 i, TJ& T2 = 2K
(2016 4F 12 H 31 H: %21k 1,205,772,235.97 76, )2k 84,103,466.39 7T, LJE T4
=R IR RE)

(ii) NSRBI 2 ORI ) KA 5

X UESFEAZ 5 i L (R BER A 55 ,  H BILEE RSR U BE 8  AN i BR (R K A B ) 58 5 AN )
BJE TARATTRATEEE O, AR A TEME 25 EER H R 225 ATEER IR L RS )
[A]REAR SRR AR B A SR E SN —JZ U0 FFHRYE A48 1A 3 R A O AS DM s AR 24 e
IMERIFEMIREEE B MR AR A SO OME R & 21 — R L R 5 =R K.

(iii) B =R S B AR A YA 5 68
T

(c) JERFEERI LAA RME T R A T A
T 2017 % 12 A 31 H, AEESRFFAIERFEM LA ROMETHEM T~ (2016 4 12 H 31 H:
Ei)B

(d) AKX rMETHEREH TR

ANCLZ SO EL TR ) < B 7 A 645 2 B 5 SO URT HLAth e 0 5, LT A B 55 2 Fe (AR
ZAR/N.

(2  HEBEH

MRAE B FE SR 55 BT 2016 4 12 F 21 HAAG W Fi[2016]140 5 (5T W S s 3™ T
RHE IR SS S S ERBCR E A e, BET e B R P R E R ER N AR AT, LB
B E IR ERL BN .

MRYEABCES . B X BL55 R T 2017 4 6 H 30 H AR W Bi[2017]56 5 (ST BHE ™ ahHIERIA 5%
R R IRUE, B A BNIZ S B P s R T R R S E RN AAT Y, G R R 2 i
BiJ7i%, 155 3% RIMESCR AN HMERL . X BE™ e 2018 47 1 A 1 HAlia & i fE i R AL A E B
WRBUAT N, REGGIEERN, AR CHMMRMERK, OB GE e B A LU A 71
RGN, A A0 AR

AN, WMBGH. EZEBSRRET 2017 45 12 A 25 HAAG M A [2017]90 5 (TR € % it
AT RVAR AN 25 B B ECR @ ) AR~ ME A E 2018 £ 1 A 1 Hiia & W it ey
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ARSS R AT < R ot e L 55 R R A RLE
ARG ARG AR 2017 4 12 ] 31 HIERIM SR ZE BCR TR -

(3)  ERASRUHMEMBERSL, BE T UGR H AN G0 7 E I i Al T

88 HWHEAAHE

8.1 ARESH ™ HEHI
EEA: AR

G e R %
s T H S
FIEEB (%)
1 a5 % 1,284,978,949.05 92.86
Hor, R 1,284,978,949.05 92.86
2 [i] 52 AL 25 4%
Hr, i
BrE SRR
3 nEEEE
4 ST PR
5 SRS Gl g 7
o S [0 ) 1 S N R B 4 ik
?J'Z:%*
6 AT HFAM G H & & 61 93,827,949.33 6.78
7 HoAth 25 I % 7= 4,953,384.58 0.36
8 &t 1,383,760,282.96 100.00
8.2 HIREZATI R ERFTAHE
Gwiahr. NRMT
. o R I RE
AR L] 17k 2553 ~RNE
B (%)
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PN N O 4

PR

il gl

1,048,438,929.30

76.10

R 0. BYSUROKAE AN ERL LY

16,143.20

0.00

IR

HORFIZ A

AT A REAHEEL

17,942.76

0.00

s RO

F R AT AE REAR RS

34,112.55

0.00

Rl

233,418,681.04

16.94

Bl

BRI 25 R 55l

FHERE A AR S5

KA FREEAN 2 FE B0 B,

3,053,140.20

JERMRSS « AEBEAIEAT IR 55

A as]

DA TAR

e PRE AR

foz s

2 =]

it

1,284,978,949.05

93.27

8.3 BRI A A E LB ST E LB RN HEF I TR B B3R 48

SRR NRTT

o7 R T
e | REAN Ji 2 A4 R HE(K) A A
H A1 (%)

1 000568 WML 2,043,632.00 134,879,712.00 9.79
2 002456 BRAERH 6,296,654.00 129,648,105.86 9.41
3 300136 (EESGEE 2,410,195.00 122,196,886.50 8.87
4 000858 TUARTR 1,268,940.00 101,362,927.20 7.36
5 600519 piv)E A 132,342.00 92,307,221.58 6.70
6 000333 EMEEH 1,655,625.00 91,771,293.75 6.66
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7 002035 e et 2,980,671.00 89,837,423.94 6.52
8 002508 ZHR AR 1,798,355.00 86,500,875.50 6.28
9 002572 E-ERA 2,258,358.00 83,107,574.40 6.03
10 600887 BRI A 2,205,843.00 71,006,086.17 5.15
11 601336 HAELRES 618,705.00 43,433,091.00 3.15
12 600036 FARRAT 1,425,100.00 41,356,402.00 3.00
13 000001 P ARAT 3,095,119.00 41,165,082.70 2.99
14 601318 r [ S22 571,000.00 39,958,580.00 2.90
15 601601 EHE NS 958,675.00 39,708,318.50 2.88
16 002142 TUWHRAT 1,560,764.00 27,797,206.84 2.02
17 002384 UK 517,900.00 14,739,434.00 1.07
18 002475 SLARRE 2 612,200.00 14,349,968.00 1.04
19 600330 Kis By 1,183,500.00 13,077,675.00 0.95
20 002573 TEHH L 132,900.00 3,020,817.00 0.22
21 000661 KI5 = 7,900.00 1,445,700.00 0.10
22 000895 RO J&e 30,000.00 795,000.00 0.06
23 600867 BUARE 30,000.00 686,700.00 0.05
24 603707 R A 10,000.00 282,300.00 0.02
25 002920 (es= iy 4,569.00 178,784.97 0.01
26 300735 FHeaLRHE 3,764.00 54,163.96 0.00
27 002915 IR 1,085.00 38,181.15 0.00
28 603477 PR A 1,955.00 37,027.70 0.00
29 300730 BHaME B 821.00 34,112.55 0.00
30 300664 JIEEEEINPS 3,640.00 32,323.20 0.00
31 002919 4 AR 821.00 28,948.46 0.00
32 002922 UK 1,245.00 22,248.15 0.00
33 603161 Rl 1,239.00 20,753.25 0.00
34 603283 FENE 1 oy 1,349.00 19,614.46 0.00
35 603329 i A 1,182.00 17,942.76 0.00
36 002923 TEHS Ay 954.00 16,227.54 0.00
37 603080 HraE KB 1,187.00 16,143.20 0.00
38 300684 AR 827.00 11,528.38 0.00
39 002916 R L 96.00 8,374.08 0.00
40 603655 BT AR 881.00 8,193.30 0.00

8.4 MEHIAMES T ASHERZES)
8.4.1 RIFLNSHE RIS T 1F{H 2% BLHT 20 44 KR B4

SARAL: NIRRT

P ER AR

B 2 AR

AR TN

ok IR 4 BT
FAFE LB
(%)

550 jidk 61 7T




B EEAR R A IR N R I B IR A IR R IR B A 2017 SEAE AR

1 002456 BRAERH 221,064,149.33 14.98
2 000858 FUARTR 178,950,400.26 12.13
3 000568 FINEE 145,762,246.68 9.88
4 300115 KB R 135,159,912.24 9.16
5 300136 fEYEE 133,007,233.79 9.01
6 002236 KA 132,301,176.53 8.97
7 601688 HEFRAE S 128,966,298.30 8.74
8 600036 FARRAT 125,770,309.91 8.52
9 002475 SRR 108,896,704.67 7.38
10 300145 eI 103,407,036.92 7.01
11 600519 DivME e 100,355,311.68 6.80
12 002572 RIET 91,750,151.24 6.22
13 600703 =Y H 91,181,024.87 6.18
14 603986 JK 2 B 89,910,049.97 6.09
15 601336 R VNI 88,298,482.48 5.98
16 002035 B Iy 86,198,780.91 5.84
17 002508 ZHR A 85,884,724.57 5.82
18 000333 EMEEH 81,614,839.54 5.53
19 601318 Hh ] 22 81,254,939.87 5.51
20 601933 TR T 80,774,204.82 5.47
21 002045 R 73,613,245.34 4.99
22 002460 Erg=<i N4 73,550,469.67 4.98
23 600887 Gl 68,829,245.39 4.66
24 600030 S IESR 68,087,429.84 4.61
25 002027 T ARAELE 62,128,382.93 4.21
26 600028 HEAEL 60,083,318.24 4.07
27 601398 TR RAT 59,884,386.61 4.06
28 000049 T L 57,517,941.92 3.90
29 000651 AL 56,910,209.09 3.86
30 000928 HH A [ B 56,400,063.89 3.82
31 300476 W TR R 55,306,639.65 3.75
32 002008 Kok 55,084,593.81 3.73
33 603799 R 54,814,792.52 3.71
34 300628 OB 2% 51,407,717.91 3.48
35 300197 BRAS 50,714,968.68 3.44
36 603040 AL AR 49,468,068.16 3.35
37 603626 BERRHL 48,576,213.75 3.29
38 600068 B 47,920,743.38 3.25
39 600109 H & kg 47,562,807.62 3.22
40 002050 —Ae R 46,330,669.44 3.14
41 000018 PP A3k 45,147,515.40 3.06
42 300298 =AY 44,764,246.15 3.03
43 601328 LIBRAT 43,936,574.64 2.98
44 000898 B A 43,419,256.03 2.94
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45 002142 TUERAT 42,834,710.85 2.90
46 601668 RRESRE i) 42,222,674.00 2.86
47 000001 P ARAT 41,722,281.67 2.83
48 002241 ORIy 41,353,060.09 2.80
49 601601 EHE NS 40,861,448.20 2.77
50 600406 FH, P Hify 40,321,682.28 2.73
51 000069 A A 40,228,052.47 2.73
52 002635 I RHY 40,196,218.58 2.72
53 600782 BN 40,087,868.54 2.72
54 002466 R 38,799,341.75 2.63
55 600416 e REEN g 38,074,602.28 2.58
56 002479 B AR 37,718,468.74 2.56
57 603589 (S 36,078,470.63 2.45
58 000669 S I 35,767,250.38 2.42
59 300070 KR 34,945,804.18 2.37
60 600563 R T 34,758,676.87 2.36
61 000709 TN AR 33,971,363.71 2.30
62 600963 15 FHAR AR 33,793,504.21 2.29
63 300275 M2 % 33,587,219.52 2.28
64 000983 Pa LR 32,815,978.76 2.22
65 002053 g 31,973,125.53 2.17
66 600804 e 31,614,634.61 2.14
67 600011 HEREE PR 31,395,817.37 2.13
68 601288 LMV ARAT 30,912,551.00 2.09
69 300570 yNEP 30,558,438.52 2.07
70 603833 BRUR K & 30,446,742.95 2.06
71 600388 YREEZRIS 30,336,216.84 2.06

T “SRANEE (B SEABER AT S eit” (s RO % K2 s e (Ol
AZHA SR LR KR A, AR S B

8.4.2 RIS & HIRIES R FE 2% 5HT 20 4 KR4
AL NRMoT

o B 4 R
75 % AR Ji% 52 44 N S LR PR A HE
(%)
1 300115 KErg 184,660,139.17 12.51
2 002236 KAER A 134,149,486.54 9.09
3 000858 TR 128,230,639.53 8.69
4 601688 TR 127,429,837.49 8.64
5 002475 AT 113,695,523.79 7.71
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600703 =Y H 113,561,129.00 7.70
002456 RRFERHE 112,241,420.38 7.61
300145 IR 106,628,966.20 7.23
601933 TR R T 103,312,624.43 7.00
300340 RHE A 102,441,460.46 6.94
300136 fEYEE 101,679,096.21 6.89
002460 EREE Y 87,118,757.26 5.90
600036 FARRAT 82,328,115.79 5.58
002045 D' FL A 77,957,025.34 5.28
002050 —IeR 75,527,960.02 5.12
300119 Hig A= 73,539,146.12 4.98
000928 AN [ 73,042,491.11 4.95
600068 BT 72,589,838.52 4.92
600028 HEAEL 72,421,450.99 491
600030 S IESR 68,557,124.25 4.65
603026 VEPN|iEC2 68,279,385.42 4.63
300275 M2 % 66,267,948.27 4.49
002008 Kok 66,222,345.54 4.49
603986 JK 5 B 65,104,036.07 441
601398 TRiERAT 64,267,311.77 4.36
300197 P AR 60,992,973.61 413
002027 Iy AR 59,262,810.17 4.02
000651 ¥ I HL2% 57,979,356.37 3.93
000049 T L 57,219,827.92 3.88
603626 BERRHL 55,943,559.55 3.79
300476 2R 55,073,998.10 3.73
601336 RS 53,568,426.23 3.63
601699 S SINEI 53,434,062.65 3.62
300628 LI N 2% 53,312,566.20 3.61
603799 R 52,186,872.55 3.54
600519 wMFE 52,106,799.84 3.53
002241 ORIy 51,667,073.26 3.50
600820 SesElively 51,300,335.00 3.48
300298 =) 51,256,440.22 3.47
603040 AR 51,215,914.66 3.47
600497 Uth B 51,139,743.18 3.47
002462 e 49,721,631.34 3.37
002434 JiHEY 48,829,107.35 331
002466 RIFHEM 48,489,824.80 3.29
600109 H & kg 47,756,974.24 3.24
000018 oM IR 47,093,591.39 3.19
601318 rh [ S22 46,005,572.36 3.12
002635 I RHY 45,138,969.89 3.06
000898 AR A 43,057,099.90 2.92
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50 601328 S IERAT 42,296,200.52 2.87
51 600782 ETR A 41,417,896.06 2.81
52 601668 G RRESRE i) 41,331,519.30 2.80
53 002479 B AR 40,822,613.66 2.77
54 000568 FINEE 40,609,448.75 2.75
55 300401 1ele 2 4) 39,695,637.24 2.69
56 600406 FH, 7 Hify 39,671,790.82 2.69
57 002258 FRAE 2 39,324,927.56 2.67
58 600593 39,173,815.11 2.65
59 600416 WA 38,425,060.43 2.60
60 000069 AR A 38,160,316.59 2.59
61 600963 15 P AR AR 38,005,697.05 2.58
62 000709 TR A 37,879,781.23 2.57
63 600502 vl 35,887,886.27 2.43
64 300070 KR 35,568,799.99 2.41
65 600104 REEH] 35,464,464.90 2.40
66 000669 ST 34,807,373.70 2.36
67 601288 FMVARST 34,289,968.00 2.32
68 600563 R T 33,552,525.68 2.27
69 600804 S et 33,310,957.65 2.26
70 603589 S 32,960,569.55 2.23
71 000983 P8 LR 32,319,954.61 2.19
72 002176 TLAF AL 31,812,226.79 2.16
73 002585 W 31,717,344.19 2.15
74 603833 BRUR K & 31,387,833.47 2.13
75 002511 IS 31,350,346.27 2.12
76 000937 / 31,286,736.84 2.12
77 002053 31,161,122.12 2.11
78 601225 Sty a4 31,101,287.23 2.11
79 600487 FiEtH 31,034,296.51 2.10
80 600011 HERe E bR 30,175,198.49 2.04
81 000060 WG R 29,761,952.90 2.02
82 600388 PAEEINTR 29,635,669.75 2.01

TE: KA (B RN RAT

ALHA SR LAAZ B ) 381, AF AR 5 B

8.4.3 TABER) A SR B B E RN B

S A (B HBCRIRON™) 4K

KSERRAZ AT (Rl

Bpr: NRM
SENBEERI A (RAS) A 6,049,932,492.53
SEHRERRN (3E) B 6,374,884,344.09
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T “SRANEE (B SRABER AT L S et (s RO % S T2 lss e (Ol
AL SR LA KR RS, AR S B

8.5 MIRZEFEMFORNMPREAS
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