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A R KRR 2 Rb 5 Mg A A THE, BRIARE G RA RaEiwmsh il
TEAEARARERE EAST TR A . AT G5 A (M) SR AU 587 R BT AR d A
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AHIR
14EDA 1E54 540k AR it

2017412 H 31 H

B

AT 162,819,739.83 - - - 162,819,739.83
G AT 4 1,858,196.21 - - - 1,858,196.21
fEHIRIE S 571,525.02 - - - 571,525.02
2T o M A e - -| 3,066,400.00 | 1,667,508,444.98 | 1,670,574,844.98
R ISCIE 257 LK - - - 261,670.19 261,670.19
IVE @RI RS - - - 31,025.54 31,025.54
R HA HA K 198.81 - - 499,174.93 499,373.74
ida=7s 165,249,659.87 - | 3,066,400.00 | 1,668,300,315.64 | 1,836,616,375.51
iR

RLAHIE 718 H K - - - 14,066,707.26 14,066,707.26
A IRz [T R - - - 2,447,855.17 2,447,855.17
LA N R I - - - 2,384,188.55 2,384,188.55
RLATFEE 2 - - - 397,364.77 397,364.77
RIAFAE 5 9 - - - 1,097,503.23 1,097,503.23
FoAth A it - - - 404,090.94 404,090.94
i 9ce7s - - - 20,797,709.92 20,797,709.92
FIRBUREHR D 165,249,659.87 - | 3,066,400.00 | 1,647,502,605.72 | 1,815,818,665.59

EEER
1A 1ES54 54U E AR A

20165 12 A 31 H

B’

AT 211,981,828.20 - - - 211,981,828.20
G AT 4 12,100,908.93 - - - 12,100,908.93
1EHHARIE 42 992,114.34 - - - 992,114.34
TG P& Rl - - -| 1,613,875,394.75 | 1,613,875,394.75
RLWIE 7715 H K - - - 12,746,815.77 12,746,815.77
RLYSCRLE - - - 49,783.92 49,783.92
LS H R 546.71 - - 101,099.08 101,645.79
ida=7s 225,075,398.18 - -| 1,626,773,093.52 | 1,851,848,491.70
IEASHIE 257 LK - - - 43,005,401.31 43,005,401.31
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A IR [T R - - - 1,321,735.12 1,321,735.12
LA N R I - - - 2,357,719.15 2,357,719.15
RIATFEE 2 - - - 392,953.19 392,953.19
RIAFAE 5 9 - - - 4,830,735.27 4,830,735.27
FoAth A it - - - 403,668.08 403,668.08
i 9ce7s - - - 52,312,212.12 52,312,212.12
FIRBUREHR D 225,075,398.18 - - | 1,574,460,881.40 | 1,799,536,279.58

e R ARIEE T KA GIRIK TN E, FH& G 2000E R 22 515 o H B30 H 25 %
F LK.

7.4.13.4.1.2 FZ R i Rk o A

T 2017 4F 12 F 31 HARKEEFFA 158 5 MG F# 4 58 8 So B o Jik 4 B8 7 13HE 1 L A 0.179%(2016

12 A 31 H: k), HAsRIE A st T4 K G 5 13 E 0 R (2016 48 12 F1 31 H - [F)

7.4.13.4.2 SMIC XS
AN IR i <k TR 2 S BOR SR BL T RNV SR AR S T A R BB XA . AR dE <
RIpT A Bt 7 S St AN R, PR B AN XU

7.4.13.4.3 HAtMAE XU

A A A PR A o < T 45 4 T L 8 SO B SR R 40 2 R ik 1 3 R S RIS M 26 LA ARy
Dtk IR AR BT R AR BB XU o A 32 AR R TR SR 28 5 BT b it el RAT R [R) MV 7 3 58 5 i
SRS, BT r AR AR R R T BAMIES RAT E6 5 B & S sk sk F I, BT
BE RS TR S5 117 7 B A B S AR B2

ARHE ) e BNAEM AT R R AL A i R R, SR B B RS, E R R G
DLRBCRI 3T, S5 A ESF s TR0, Mo 937 B B R H S M I e s 3l X BRI SR R
Ve M RoE B, AT G R A R 208 VE I AR 58 A g AT 308 . AN B 2k B BN SE IS
EEMPIRI LA, B RNE B E . R ASHATIEIE, RN A B LR
i A -

AN 3 L B AL (0 2 B B AR LA (A% S o AN S B BT 2 v R B TR o 2 B
80%-95%, AMET 800 ARIL AL G B 5 B T 5 1 S LI 1 AR I ES s AN 5 H H & AE
B IS A 91 B2 B ISR SR ORAIE <8 i » B < 3] I AE — 48 31 LA Y B BURF £ 27 AMIR T 2 8 B 7 LK 5%
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PR SRR Y

UE 34 e 4r 2017 4EAEBER S

BEAL,  ASHE g i3 e BN HOR AL G P R AR U R S 4%, SU1IE ] 22 T 5 90t
AT S E, 1% VaR(Value at Risk) 8 Fr 5 A 1A I <5 100 e ROV 72 A% R, 2 It R St

PRUBS HEAT BR B AN ) o

7.4.13.4.3.1 FHARARE R ML

SRR NRTT

ESUES EARRER
2017412 H 31 H 2016 - 12 H 31 H
LEIES filE4
WA
B el
AR AR
fiute it
(%) (%)
L Gy A A — B S AR TR 1,667,508,444.98 91.83 1,613,875,394.75 89.68
28 5 e A A H
28 Sy e A — L
AP R — BUE R
&1t 1,667,508,444.98 91.83 1,613,875,394.75 89.68

7.4.13.4.3.2 FCARA A XU O RURR A 43 BT

5854 B FRIE 800 #8H LAAM P HoAth T 37728 & LR FFAN AR
X5 = A R H B 4 7 P iHE )
e E (L. NIRRT
AH I R AR 5 AR B PN ES AERE R
A 2017 £ 12 A 31 H 2016 £ 12 A 31 H

7.4.1) b7t 5%

1. b5t He A i o (B

W% 6,674

Whn# 12,735

7.4.1) T F% 5%

2. b5 H s S v (P

/%) 6,674

/%) 12,735

7.4.14 BB T RN & THRR T E U KA E R

(1) ~fehrE
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(a) SRl T RRA SR ET R RITE
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) FREEM LA SO v B Bk TR

(i) FE R G TR A

F 2017 12 A 31 H, AREEFH LA RMETHE BTN S0 56 1 S mh vt e B T3 —
JERBIARETN 1,645,152,356.21 76, J& T3 /2 IRIAREIN 25,422,488.77 7T, LB TH =ZZXRIIR
#1(2016 4F 12 H 31 H: % —)21k 1,540,186,069.27 JG, % JZIK 73,689,325.48 Jt, LJR T 5 =2k
(AR %) o

(if) S ERTIR = R IR ) B K22 E)

Xt UESFEAZ 5 i b (R BEER AN 55, e B KSR U B 58 5 AN i R (EL A K A5 I F) 58 5 AN )
g TARATFRATEEE O, AR AL TEM A 25K H R 225 A SRR L iR 5]
AR AR SR B 2 AT (K 2 SEE SN ER — R FFAR At (R B R AN ol IS4 A T2 fe
IMERIFEMAREEE B E HR IR AR A FRME RN & 2 R UL 2 =R K.

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

() ERFLE LA SO T B 1) S T
T 2017 4 12 A 31 H, AREESRFFA AR LLA SR E T 210 SRk 5% 7~ (2016 4F 12 H 31 H: [[).

d  ALXreMEHEREH TR
AL SO EL TR A < B M 045 2 B 5 S WSGEROURT HLA e B e, CIKC T A B 55 2 Fe (AR
ZAR/N.

2 AR

FRAE A G . RS B mT 2016 4F 12 H 21 H AR 7 Ai[2016]140 5 (T4 R 553t r= T+
K BB AR SS S AR FE D) e, B S SRR T R A IS E BN R T N, BB
B EE OIS EBABN

MRAEW B E XSS B AT 2017 48 6 F) 30 Hiifi KW Bi[2017]56 5 (kT B ™ ihtEERUA <
RN IRUE, B i BNIZ S B P dhd A T R AR S E RN AT, G R A 2 i
BiJrik, LM 3%MIMEYCR SN (E L. X BEE™ M fE 2018 4F 1 A 1 HAla & i fE ik 2R RS {E B
RIRAT A, REGNVEBERR, AR CHMOERK, COBRMN TR WE B A LU A7
BE RS  A A00 H HHR I o

AN, MBGER. EZE B R RT 2017 4F 12 A 25 H A fI4#i[2017]190 5 (T ML [ & 8 7= 34T
R AT A5 1 A B S 3B 0 ) G B P A BN E 2018 4E 1 H 1 Hilgis & WA - R At i BE i
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5\ KA IER o AR LM S PR R S L
IR BRI AL S AR 2017 4F 12 A 31 H BRI &R 28 R e 5 .

(3) B FOOMEAMIGEBISN, AT iR H A SE G0 /5 20 i HAt B 2T

88 WEAAHE

8.1 MIRESFASENR
SRR NRTT

LG Mg
Fe 5 H &H

HIEEB (%)
1 R 5 e 1,667,508,444.98 90.79
Hrp, g2 1,667,508,444.98 90.79
2 [#] 7 WA 2 5 T 3,066,400.00 0.17
Hr, fiik 3,066,400.00 0.17
RESCFRIESR - -

3 DAl E i aris ; ;

4 ERMTAE AR - -
5 FNIREE G 7 - -

Forpre KR 3IRI AR SN A <z

B
6 WATHHMGEE &M &6 164,677,936.04 8.97
7 Hopth % 15155 7 1,363,594.49 0.07
8 Hit 1,836,616,375.51 100.00

8.2 R ARMBEREAS
SA: AR
B At

B (%)

A% GRIESl N erE
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PN S N 14 51,579,993.96 2.84
N4 B )
il i Ml 1,502,594,397.68 82.75
. #010 BRE PR AEF= AL R L 16,143.20 0.00
pein - -
RN M 70,380,657.78 3.88
AT B AEATHEE 17,942.76 0.00
{15 A0l . .
= B AR, A E BRI AR ARSI 5,431,252.55 0.30
SRk 3 B
b7 Y|4 3 .
A GG A 45 Ak 45l ) )
BLEERF 57 FNF AR % . .
KA EREEAD N I B E ) 299,300.73 0.02
JEEARSS AR HoAth AR 55\l ) B
#AH 37,188,756.32 2.05
PAR2 T A B B
XA ARE R R 3 .
ZEE 3 )
&1t 1,667,508,444.98 91.83
8.3 HARIZA oMU A 5B E T3 E LB /N I B IR =SB A 40
S NRM
7 3L 4 W R
T | IR Ji% 52 44 () nRME
E EL (%)
1 002460 A 2,408,628.00 172,819,059.00 9.52
2 002456 Y E[FEEST 8,290,177.00 170,694,744.43 9.40
3 002236 KAER A 7,061,775.00 163,056,384.75 8.98
4 300136 {E4Eim G 3,181,067.00 161,280,096.90 8.88
5 603799 ERENY 1,895,500.00 152,075,965.00 8.38
6 002466 RSN 2,524,946.00 134,352,376.66 7.40

%
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300450 TR e 2,149,157.00 122,437,474.29 6.74
8 300115 KB NG 6,033,609.00 121,094,532.63 6.67
9 002411 o REA 3,079,471.00 82,129,491.57 4.52
10 002768 ] BBy 2,718,959.00 77,408,762.73 4.26
11 000998 [ Y 2,005,443.00 51,579,993.96 2.84
12 601933 TN T 3,777,303.00 38,150,760.30 2.10
13 603377 7 930,184.00 37,188,756.32 2.05
14 300340 BHE A 546,055.00 31,703,953.30 1.75
15 600703 =Y 928,433.00 23,572,913.87 1.30
16 300618 FELL BN 99,650.00 23,494,480.50 1.29
17 002640 e il 1,134,117.00 21,706,999.38 1.20
18 002050 —Ae s 994,500.00 18,239,130.00 1.00
19 002045 EDt g 1,015,801.00 17,085,772.82 0.94
20 600337 E e 1,739,322.00 10,522,898.10 0.58
21 600887 BRI A 231,617.00 7,455,751.23 0.41
22 002126 HRES Iy 615,600.00 6,032,880.00 0.33
23 300098 R 405,800.00 5,397,140.00 0.30
24 603338 WriL s 7 65,580.00 5,157,211.20 0.28
25 603601 HIRHL 263,982.00 3,526,799.52 0.19
26 601600 eaESE=EN4 486,000.00 3,241,620.00 0.18
27 300385 TR 119,400.00 2,925,300.00 0.16
28 300285 ESRSyvp 39,840.00 796,800.00 0.04
29 002859 R 16,665.00 563,277.00 0.03
30 300713 T Hy 7,008.00 524,688.96 0.03
31 002892 BEIR 11,000.00 353,760.00 0.02
32 000888 WAt A 24,789.00 266,977.53 0.01
33 002920 1 3% Y 4,569.00 178,784.97 0.01
34 000823 e R L 10,000.00 135,500.00 0.01
35 300735 FHeaLRHE 3,764.00 54,163.96 0.00
36 002915 IR 1,085.00 38,181.15 0.00
37 603477 PR AR 1,955.00 37,027.70 0.00
38 300730 BHE R 821.00 34,112.55 0.00
39 300664 JICHEEINTS 3,640.00 32,323.20 0.00
40 002919 A=X 355 821.00 28,948.46 0.00
41 002922 UK 1,245.00 22,248.15 0.00
42 603161 Rl 1,239.00 20,753.25 0.00
43 603283 e 11 oy 1,349.00 19,614.46 0.00
44 603329 AL 1,182.00 17,942.76 0.00
45 002923 TR A 954.00 16,227.54 0.00
46 603080 s KA 1,187.00 16,143.20 0.00
47 300684 AR 827.00 11,528.38 0.00
48 603655 BT R 881.00 8,193.30 0.00
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AR S IR Y

A=Y

UE 34 e 4r 2017 4EAEBER S

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 300115 KB R 238,789,932.41 13.27
2 002466 R 193,521,306.78 10.75
3 002460 EREE Y 188,641,016.40 10.48
4 002236 KA/ A 179,617,196.46 9.98
5 603799 R 172,202,727.45 9.57
6 300450 SRR 146,308,152.98 8.13
7 300136 fEYEE 126,770,991.61 7.04
8 600406 FH, P Hify 109,551,089.05 6.09
9 600703 = 101,004,213.15 5.61
10 002456 RRFERHE 92,821,022.97 5.16
11 002497 HEALEE ] 92,339,543.91 5.13
12 002709 RIGH KL 87,255,343.71 4.85
13 300073 YR 72,239,704.65 4.01
14 002768 By 70,212,712.80 3.90
15 002045 D' FL A 66,669,349.28 3.70
16 002384 Rk 65,848,409.50 3.66
17 300457 B E R 63,205,131.72 3.51
18 603993 W BHER Y 62,579,794.00 3.48
19 002241 ORIy 60,129,454.40 3.34
20 002008 Kok 58,579,769.61 3.26
21 601933 TR R T 57,233,648.59 3.18
22 603626 BERRHL 55,469,410.63 3.08
23 000998 [ =y S 53,800,551.76 2.99
24 600884 A2y 53,625,737.88 2.98
25 601800 Hh [ A 51,839,948.78 2.88
26 000065 Jb77 Bl pr 51,134,540.20 2.84
27 002475 SR 50,288,122.54 2.79
28 600438 TH B A 49,990,390.65 2.78
29 600068 BN 49,409,117.96 2.75
30 300340 RHE A 48,472,702.79 2.69
31 000820 P55 TR 47,774,342.29 2.65
32 002589 Kt e R 2 47,360,582.12 2.63
33 000568 FINEE 45,900,260.72 2.55
34 603589 (S 45,105,864.56 251
35 300618 FEBLEN 42,551,601.00 2.36

52 jidk 62 71




BB BB RN S R R B 2017 SEAEE AR

36 000921 e 42,007,476.62 2.33
37 002407 2% 41,990,662.80 2.33
38 601336 RS 41,546,979.99 231
39 002094 HHET 39,845,967.92 2.21
40 300098 R 39,730,311.53 2.21
41 300059 KT E 39,006,701.98 2.17
42 600887 BRI AR 38,544,648.71 2.14
43 601117 [ {2 37,155,282.21 2.06
44 601919 oz 36,662,933.81 2.04

Ve KNG (B SEARER AT L S it (3 SR O % S T2 s . (Ol
ALHA S LAAS B ) 381, ANF AR 5 B

8.4.2 RIS SHE NI ST 1F{H 2% BLHT 20 44 KR A4
SA: AR

o ) 4
5 i ZEARHS, i ZE A4 A R 132 A P A EL
(%)
1 002460 R 132,155,716.43 7.34
2 002497 HEALEE ] 110,620,506.58 6.15
3 600406 FH, 7 ity 110,178,438.25 6.12
4 002466 RFFH 109,042,794.26 6.06
5 600703 =Y H 86,888,614.02 4.83
6 002709 RIGH KL 82,155,158.85 457
7 603108 ISR 79,745,572.51 4.43
8 300073 YR 79,717,047.63 4.43
9 300340 RHE B 76,251,273.36 4.24
10 002456 RRFERHE 74,585,987.79 4.14
11 002343 AL, 73,410,144.45 4.08
12 603799 R 73,034,530.45 4.06
13 603377 I 72,094,665.90 4.01
14 600884 At 69,819,174.87 3.88
15 002241 ORIy 67,076,466.87 3.73
16 002384 Rk 67,023,699.91 3.72
17 300457 e B 65,504,225.87 3.64
18 002008 N 65,094,315.18 3.62
19 603993 1 BHAR Y, 64,718,173.57 3.60
20 300115 KB R 63,308,143.97 3.52
21 002411 o RE A 63,048,634.40 3.50
22 002475 LG 61,292,845.60 3.41
23 603626 BEAREHEL 59,403,611.85 3.30
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24 000980 IR 57,136,066.68 3.18
25 601233 Al B A7 56,019,904.30 3.11
26 002094 HHET 55,806,556.46 3.10
27 300377 Ninpics 53,400,098.29 2.97
28 002768 5] B 17 53,257,793.19 2.96
29 600068 B 53,199,460.38 2.96
30 002407 X K7 52,946,911.99 2.94
31 000568 PINEE 51,375,496.57 2.85
32 601800 Hh [ 52 49,592,801.93 2.76
33 300296 )37 4 49,443,862.63 2.75
34 000065 Jb77 Bl pr 47,903,394.51 2.66
35 603589 (S 46,892,245.49 2.61
36 600497 th 7 B8 46,858,544.43 2.60
37 002236 KA 46,244,772.87 2.57
38 002195 —=DE 45,969,292.98 2.55
39 002589 Hii FRE PR 24 44,898,989.10 2.50
40 300065 vy 43,207,882.32 2.40
41 002045 D' FL A 42,938,519.37 2.39
42 002310 RI7 IR 42,430,943.99 2.36
43 601336 HAELRES 41,824,205.67 2.32
44 600438 T8 A 41,626,031.99 2.31
45 000820 % TiRe 41,418,523.60 2.30
46 600362 YL a4, 40,765,025.06 2.27
47 000921 e 39,398,187.97 2.19
48 300059 KT E 38,724,194.98 2.15
49 000060 H I8 T 38,721,873.00 2.15
50 000878 = FE A 37,285,314.52 2.07
51 002341 Ry S5 37,042,908.36 2.06

Ve KNG (B SEARBER AT | S it (a3 SR O % S T2 s . (il
ALHA S LA AS B ) 381, AF AR 5 P

8.4.3 TNBLER I A B8 RS R TN B AR

Bpr: NRM
SENBEEERI A (RAS) S 5,148,834,412.77
SEHBEERIURN (3D R 5,385,097,223.59

7

Ve KNG (B SEARBER AT | St (3 SR O % S T2 s i (il
ALHA SR LAAZ B ) 381, AF AR 5 B
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8.5 MIRZEFEMF O RIMPREAS

SRR NRTIT

o B G B 1
Jr 5 15395 it ol VAVIRiN Izl
TE L (%)
1| Exfik
2 | RATEHE
3 | &R
ot BURTES A
4 | ki
5 Ak AT S Rl R
6 SRR b
7 BRI X)) 3,066,400.00 0.17
8 [ VA7
9 oAt
10 | &it 3,066,400.00 0.17

8.6 HIRIEA LA LB S H LB K/ HE R AT T4 B SR A

SRR NRTIT

3 4 P
Fe (e Aw ] iR 72 4R o (5K) A E

B LLBI(%)
1 128028 BRI 30,664 3,066,400.00 0.17

8.7 JIARI A FMME b Ee 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 RIR.

8.9 JPARIZ A FMME oy Fe 4 B 15+E HL B AR /NER P B AT A8 BUES 3R 4
I AR AR AR A BGIE
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8.10 HREWIRAE SR F AR H B
AT AR AR ARFFA AR IO

8.11 R EHIRA RS BT 1 E AR 5 oL UL
AT AR AR ARFA E G0

8.12 HBHAAMEME

8.12.1 A WINAIE G E AT+ 2 UETR I RAT RIS I BTSSR A, BER S
Gt AT —EAZ B AT ST TR .

8.12.2 ik i I A A ik < 4% 5% ORI 42 I S IO FEJE < R R e A 0 I SR PR AR

8.12.3 BAAK HAbE B F=HI AL

B ARt
75 e G
1 A ORIE 571,525.02
2 ISR Z I SR 261,670.19
3 JSZHAC ]
4 IV ilDS) 31,025.54
5 IR HA FR 499,373.74
6 Hopth SR
7 2
8 HoAl
9 Hit 1,363,594.49

8.12.4 FARFEA AL THe B i T B e 535 B A
AT AR AR R b T R B I AT e 57

8.12.5 FARKHI 44 B h A e IE Z FR B I AL A
AL NRMT

TOESZIRE A | A B B
Frs P ANE PR AR R PR I B
febirfa HHE LB (%)
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| 1 | o246 | REamlL | 17,524,234.61 |

0.97 | PR

8.12.6 HBA SRS MRERFHA TR T2
PRI ANJRR, B HE RS B NS & A Refr e R 2

89 ESMPRAANGEER

9.1 MIARESHIRFE AN BEFAENGH

Grasafr: A

B N&5H
FSEE R IR AES S N e
A AFPE()
L R Ry
ESRERfi KA 140
Lb 51 Eb 3]
71,793 33,709.00 5,999,600.00 0.25% | 2,414,070,930.61 | 99.75%
9.2 HIKRELSEEH AWML REFAAZEEHIF R
TiH A MR 7 3k 4 A A EL 451
FHEEBNITA M R A A4S 138.81 0.0000%
9.3 HiRELSEFE AN RIFE LT HRE LS OH L EX EHER
TiH R R e maaEEBeE X i)
AAF GRS BRI 6055 NEE A 4 0
RIS I GL A AT IESE 0
8§10 FFRAEESHFLH)
BT A
FHEEFAEH 2015 4 6 H 9 H)E: S04 %l 3,458,449,901.70
AH A A A 3 4 4 B i 2,749,018,339.74
A A BASE 4 S HR A A5 393,062,662.31
Teli: ASHR S IR 4 R BE 1] 477 0 722,010,471.44
AR WL S PR 2 s 1y A
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AR A A HA AR 4 1 e A 2,420,070,530.61

811 EXRFf#Em

111 EEHFRFE AKRS R
T I T B AT N R PRl

112 ZEEFHEAN, ESFEANENESTERTRNERASZRS)
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