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RLYSCRLE - - 51,539.94 51,539.94
LS H R 695.82 - 22,246.64 22,942.46
ida=7s 213,087,025.63 - 1,532,168,801.85 | 1,745,255,827.48
IEASHIE 257 LK - - 28,199,045.67 28,199,045.67
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A IR [T R - - - 898,238.56 898,238.56
LA N R I - - - 2,207,152.75 2,207,152.75
RIATFEE 2 - - - 367,858.79 367,858.79
RIAFAE 5 9 - - - 3,495,212.45 3,495,212.45
FoAth A it - - - 422,413.26 422,413.26
i 9ce7s - - - 35,589,921.48 35,589,921.48
FIRBUREHR D 213,087,025.63 - - | 1,496,578,880.37 | 1,709,665,906.00

R AARSE G T KA OrEL, IR BS 2000 AR 2 F08 € O H B H 2V T A
1Ko

7.4.13.4.1.2 FIZR KRS BB 43 BT
T 2017 4£ 12 A 31 H, AEERFFALZ HMEGRFFHT(2016 4F 12 A 31 H: [H), FILdimHIzR g2

BT AR BB TG HE RS (2016 4F 12 H 31 H: [F).
7.4.13.4.2 SMCRK:

AN XU A2 18 4l T EL B9 Fe (i B AR R4 30 & R ANV AR gl i R AR e sh R« AR 4
AT % R st AN R, R TE 8 R AN KR «

7.4.13.4.3 FABMHE XS

HCAbA M JRURSE 2 i 2k < i R < i T B 1) 2 FR i BOR SR Bt 2 R Bk T 3 A SR AN MLV 3 LASK
T S s DR 3R AR B i A AR B B AR XU o A 3k 4 2 B R THIE SR A2 5 BT L T BARAT 8] )M 1T 3758 5
(RIBEER A7 BT s F) FEAL A RS SR T BN UIE SR A AT Ao B 5 48 s DL By IR 2 T R 52
B AT REARYR T UL T I BRI B R

ARG IR & BB E BB H S e, R E B R R sREs, Eid i a s
DRI DL BRI 3T, S AR I AT IGO0, S B e B A A A M R e s TR B MIESR
IE k7T B e B, IEFEAT & 3 B R 20 Yo B R a M AT #R . AR e e T BE
LSS SO ALAL, SRR BUECE . RS HAT B, SREBINX AT aE R A
(RIS L o

A J it i BB A ) 0 B B AR L A AN A XU, o AR SR S P B 2H 5 PP B SRR B LB g 3 G B 7
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b PR e i IR SR Y

EF IR 4 2017 AF AR RS

f¥] 80%-95%. ULAk, AKE<EE G B NEE H X AL G P i ISR Ui S it 12, 72 Jis ] 2
SE B TVEN G AT NG B B, 4G VaR(Value at Risk) i A 45 Sl ot A 3 4 T I FRIVER TE AN AR AU

SIS T SR RS R AT ER AN A

7.4.13.4.3.1 HARARE R ML

LA, NRMJG
AHIE FEEER
2017 £ 12 A 31 H 2016 £ 12 A 31 H
R o
i H
B ASRRE
N el N E
18 L5 18 e A5
(%) (%)
T 5 A R P — % 1,329,873,483.69 90.85 | 1,521,800,516.43 89.01
2 Gy G Rl G P — R R
oA B P — St e B A
AT AE Gl 7= — BUIE R B2
&it 1,329,873,483.69 90.85 | 1,521,800,516.43 89.01
7.4.13.4.3.2 FHARA#E RS K SURTE ST
8% 3% HR O )3 b A 5 LA G H A T 3528 B AR AN AR

X B R H 2 e B A

SN A CFLAR

AR T

FH IR R A2 B ) A2 2y

ar i

AHHR
2017 4£ 12 A 31 H

FEERER

2016 £ 12 A 31 H

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

#)n# 6,070

Whn#y 9,755

M £ b A 6 o (B
7.4.1) T F% 5%

/> %) 6,070

/%) 9,755

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 —
JEIRBIARETN 1,241,036,834.23 7T, J& TH R IXIIRET) 88,836,649.46 T, JLJE TH =ZRHIR
(2016 4£ 12 A 31 H: /2K 1,376,556,470.95 7T, 5 )21k 145,244,045.48 7G, L =/2IK).

(ii) O SO E T 2 U T8 ) EE K A 5

Xt FUESFAZ 5 i L (R BEER AN 55, e B RS U B 58 5 AN i R (R K R A5 I P 52 5 AN K
HJE T AR RATEEE O, AR AL TEM A 2L HWKEER H R 525 A TEER IR L IR ]
AR AR DR B ZE AT (K 28 SEE SN ER — JR K FFAR AN (R B R AN T IS4 A T2 fe
IMERIFEMAREEE B E H R IR AR A FUMME N & 2 — R UGE R 5 =R K.

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

() ERFEE DL SO A T B 1) Rk TR
T 2017 4 12 A 31 H, AREES R FFA AR LLA SR E T 21 SRk P57~ (2016 4F 12 H 31 H: [[).

(d  AbXreMETHEREH TR
AL SO EL TR A < B A 445 2 B 5 S SGRROURT HLAt b 0 e, LT A B 55 2 Fe (B AR
ZAR/N.

(2) H4{EFL

FRAE A G . B KA HT 2016 4F 12 H 21 H AR A Ai[2016]140 5 (T 4:mL it r=TF
K BB RS S AR FE ) e, T S B I R R A IS E BN AT N, BB
BrEEE NS EBABN
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MRAEW B E XSS BT 2017 48 6 F 30 HiAii KA Bi[2017]56 5 (kT B ™ atBERLA %
WA ENY IRUE, BEE P A BNIZ S B P s R T R AR RIS E RN AAT N, a1 2
Firik, 118 3% MAEIC RGN . X BUE ™ ah(E 2018 4 1 A 1 HTizZ & IR iR A Mg (E A
RBUATN, REGENIEEBIK, AEEY; CAEERR, COBBMNGE™ E A LS 5K
BRI A 0 AR o

AL, AEGER. EZEFSS R R T 2017 4F 12 A 25 HiAi fI4#i[2017]190 5 (T RN & 8 7= 34T
R AR A5 1 A R SR 3 ) e e P A BN 2018 4F 1 H 1 Higia s %A = MR At 1 BE sk ik
5 RAETRER A 4 BT S ALY 55 R B S i E

IR BB AR # A 2017 4 12 A 31 H BRI SR AN 4 S iR T8 .

(3) BrASCMMEAHMERS, AT 0GR H AL G0 7 B T A = 2T

88 WERAAHE

8.1 MIRESFASENR
SRR NRTT

LG Mg
Fe 5 H &H
HIEEB (%)
1 R 5 e 1,329,873,483.69 89.05
Hrp, g2 1,329,873,483.69 89.05

2 I 5 WAL B $5 %
Hr: fiFF
BTSRRI
3 e Ea s

4 ERMTAE AR
5 FNIREE Gl 7

>~ EP: g’?%ﬁﬁ@%%%)\ﬁ%é‘éﬁé

B
6 BATHHMGE T & &6 126,421,545.25 8.47
7 Hopth % 15155 7 36,930,907.68 2.47
8 Hit 1,493,225,936.62 100.00
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8.2 MIRZAT WA R ER T AS

SRR NRTT

B4 B P
Nz 1725 NRMME
fEEE (%)
A Ay bR Bl
B PRI 15,221,403.00 1.04
C g b, 1,150,154,687.76 78.57
D L #8000 R BOKAE P R RO
E ES7NA
F St 79,787,712.18 5.45
G CIEISH . B AEFIIRElY 41,195,354.00 2.81
H {15 A O
I R ARG B HAR RS 42,557,002.99 201
J SRl
K J5 Hiu b
L RTINS 55 Ik 55l
M BT AN AR 55
N IKF S FREEA A S it B 957,323.76 0.07
0 R MRS BN H AR R S5
P HBE
Q | RARMMATIE
R Al ARE G R
S e
&it 1,329,873,483.69 90.85

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

SRR NRTT

3 S A
Fe | REARE Ji% 22 44 7 B (1) N R E
E EL51(%)
1 601600 R E AR 13,318,838 88,836,649.46 6.07

3
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2 600703 = 3,355,401 85,193,631.39 5.82
3 600031 =—®ET 9,146,175 82,955,807.25 5.67
4 002640 e il 4,168,637 79,787,712.18 5.45
5 000525 AN 3,207,516 64,695,597.72 4.42
6 300145 IR 5,376,585 64,250,190.75 4.39
7 002531 KGR EE 7,708,308 62,437,294.80 4.27
8 002456 KRFERHE 2,964,477 61,038,581.43 4.17
9 000333 EMEEH 1,087,488 60,279,459.84 4.12
10 601766 Hh [ 4 4,913,553 59,503,126.83 4.06
11 600056 W R 24 2,230,975 55,528,967.75 3.79
12 300415 % 2,698,774 46,661,802.46 3.19
13 002202 G W BHE 2,402,299 45,283,336.15 3.09
14 601100 (ERAT YN 1,608,941 44,149,341.04 3.02
15 002517 R ) 2% 1,916,119 42,557,002.99 2.91
16 000725 HARTT A 6,531,042 37,814,733.18 2.58
17 002332 i 24 3,944,282 32,224,783.94 2.20
18 600507 J5 KRN 2,047,692 25,985,211.48 1.78
19 603638 ks 727,076 24,160,735.48 1.65
20 002460 L= il 335,298 24,057,631.50 1.64
21 300323 Bl 1,444,300 23,542,090.00 1.61
22 600528 g Tl 1,720,304 20,884,490.56 1.43
23 002833 SLNVH Az 298,147 18,500,021.35 1.26
24 603757 Kook 278,300 16,633,991.00 1.14
25 601222 FREEREYR 1,592,300 16,145,922.00 1.10
26 601012 R A 436,200 15,895,128.00 1.09
27 600028 HEAEL 2,483,100 15,221,403.00 1.04
28 002466 RFFHEM 280,400 14,920,084.00 1.02
29 601111 Hh ] 1,202,338 14,812,804.16 1.01
30 603799 R 183,300 14,706,159.00 1.00
31 600029 A 1,224,729 14,598,769.68 1.00
32 603833 KRR 2K = 106,796 12,607,267.80 0.86
33 002626 SR 642,924 12,035,537.28 0.82
34 600115 RITIaS 1,435,296 11,783,780.16 0.81
35 300616 ¥ i 68,400 10,808,568.00 0.74
36 002475 AZIY 359,153 8,418,546.32 0.58
37 000888 WAt A 88,888 957,323.76 0.07

8.4 MEHIABESRTASHERZES)
8.4.1 RIFLNSHE RIS T 1F{H 2% BLHT 20 44 KR B4
eEAL: NIRRT
Frs i ZE ARG 22 R AR TN ok YA 4 BT

550 jidk 62 7T
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FE A LA
(%)
1 600031 =—®ET 224,906,919.73 13.16
2 000651 ¥ I HL2% 149,990,321.72 8.77
3 000933 PR A7 143,436,777.42 8.39
4 002466 RFFHD 132,667,372.01 7.76
5 002460 i 129,898,992.63 7.60
6 000807 =k 121,249,384.46 7.09
7 002564 RikEHE 119,937,096.40 7.02
8 002456 KRFERHEL 116,955,892.36 6.84
9 600703 =L 112,537,030.10 6.58
10 000333 EOE ] 110,227,140.82 6.45
11 000050 ERA 109,748,340.83 6.42
12 002626 IR 103,431,287.16 6.05
13 600507 J7 RN 103,315,183.58 6.04
14 000725 WRTT A 101,545,574.40 5.94
15 000049 1 % L i 100,620,725.11 5.89
16 300415 e % 100,172,581.04 5.86
17 600068 AR 99,993,926.42 5.85
18 002013 T 96,825,751.23 5.66
19 300115 Kk 95,790,927.77 5.60
20 000525 4. K 92,838,093.42 5.43
21 002332 i 24 91,426,726.64 5.35
22 002008 N 89,767,176.81 5.25
23 600406 FH, 7 3 86,021,206.92 5.03
24 000063 G TH 84,387,910.34 4.94
25 601600 A E R, 83,846,746.24 4.90
26 002640 e il 81,969,655.18 4.79
27 002517 R A 2% 76,687,105.30 4.49
28 600066 TR G 76,679,551.09 4.49
29 600782 HAR R A 76,381,256.68 4.47
30 002444 ERERHS 74,080,231.98 4.33
31 600219 [EEIE:EN4 72,623,238.79 4.25
32 601800 Hh [ 52 69,611,123.11 4.07
33 000717 FRAN A L 68,888,330.59 4.03
34 000821 IRV 67,808,609.98 3.97
35 002709 RIGH KL 66,351,199.53 3.88
36 601668 Hh [ 2 AR 65,973,178.00 3.86
37 002531 IR FE 64,881,384.07 3.79
38 601766 [ 60,948,365.33 3.56
39 600887 Gailliialis 58,962,558.78 3.45
40 000768 HEAL 58,103,538.01 3.40
41 600038 A 58,073,949.25 3.40
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002241 ORIy 56,660,072.30 3.31
600528 Hgk Tl 56,419,342.06 3.30
002833 5LV A 55,020,958.74 3.22
600029 F T 53,018,073.51 3.10
002431 PRt R o 52,376,609.53 3.06
600562 ERE=Y RT3 51,847,480.73 3.03
600585 TRIEIK e 51,232,098.06 3.00
000949 A 50,986,064.13 2.98
000951 W E E R 50,922,041.73 2.98
600685 GBI 55 50,533,445.76 2.96
002191 3 49,672,101.00 2.91
600259 JTRA R 49,613,690.36 2.90
600426 e EF 48,755,984.87 2.85
601388 TRER TR 48,559,640.84 2.84
600990 VY ] 48,540,201.11 2.84
600196 SEEKEZ 47,505,890.93 2.78
002202 &N EHE 46,301,475.43 2.71
300033 ke[l 46,198,524.22 2.70
600549 JE 11485k 44,824,064.00 2.62
300059 KITME 44,288,102.96 2.59
601117 [ {2 43,347,180.52 2.54
600111 65+ 43,202,323.55 2.53
300145 IR 42,723,795.31 2.50
601100 (ERYRTI AN 42,330,754.13 2.48
600104 R EEH] 41,918,148.36 2.45
600570 EE RS 41,518,370.25 2.43
603799 R A 41,346,047.12 2.42
002475 ATIN 41,144,192.45 2.41
300073 YFRH 39,603,238.07 2.32
600150 Hh AR AR 38,819,349.91 2.27
002384 Rk 38,660,514.23 2.26
002573 BRI 38,188,151.39 2.23
600741 HEIIR S 37,963,317.15 2.22
601186 Hh ] 2k 37,961,448.99 2.22
601238 IR 37,780,991.73 2.21
300228 & iR e 37,320,889.41 2.18
600519 DivMiE e 36,860,063.02 2.16
600392 AR 35,764,416.60 2.09
300226 AR 35,279,682.24 2.06
600511 245 1% 47 35,186,260.29 2.06
600282 RN Ay 34,418,197.80 2.01
000568 FINEE 34,417,028.35 2.01
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b PR e i IR SR Y

UE 34 e 4r 2017 4EAEBER S

e CSEANEHT (BEKANBEERA™ |

AL SR LA KR RS, AR S B

8.4.2 RTHLH SR VG R EE 2% 5T 20 ZHIBRE

LR (B BRI K

EE

KSR RAZ e Rl

SRR NRTT

o ) 4 R
5 i ZEARHS Ji% S 24 PR A R 132 A FE A EL A
(%)
1 000651 AL 158,786,408.71 9.29
2 300115 Kk 143,409,839.86 8.39
3 600031 =—®ET 143,051,816.22 8.37
4 002013 LA 142,435,347.30 8.33
5 000933 PR A7 140,718,187.79 8.23
6 002444 B AR 133,017,044.58 7.78
7 300145 IR 130,435,135.38 7.63
8 002626 IR 130,364,319.57 7.63
9 000807 PaLisliva b 125,514,216.42 7.34
10 002332 a1 24 125,202,503.37 7.32
11 000050 ?ﬁ%% oA 118,767,123.11 6.95
12 000063 MIE 116,151,966.71 6.79
13 002466 R 115,458,066.62 6.75
14 002008 Kok 109,489,254.52 6.40
15 002564 RikFHE 108,149,268.43 6.33
16 600068 BN 104,609,451.94 6.12
17 002456 RRFERHE 104,092,236.48 6.09
18 000049 T L 102,914,041.65 6.02
19 002460 A= N 101,032,707.90 5.91
20 000768 HL L 99,982,566.69 5.85
21 002462 A 95,251,109.45 5.57
22 600038 W E A 92,687,094.36 5.42
23 600406 FH, 7 ity 85,356,003.79 4.99
24 600056 Hh [ R 24 84,113,943.98 4.92
25 600066 FIR G 80,778,606.92 4.72
26 600529 Ll 2R 2453 79,010,582.50 4.62
27 600990 VY ] 77,071,987.88 451
28 600782 ETR A 76,802,059.65 4.49
29 601668 G RRESRE i) 76,393,130.92 4.47
30 000333 EOEE]| 73,120,250.38 4.28
31 600219 [EEfIIE:EN14 72,709,977.48 4.25
32 601800 Hh [ A2 71,723,803.14 4.20
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33 600507 J7 RN 70,185,876.48 4.11
34 000717 HERA L 67,100,260.45 3.92
35 000725 WRTT A 65,559,238.41 3.83
36 600562 ESE=FR %57 65,250,534.18 3.82
37 002709 RIGH L 65,167,523.18 3.81
38 000949 R A 65,000,875.63 3.80
39 002353 AT A 64,184,130.93 3.75
40 002241 ORIy 63,656,959.47 3.72
41 300415 % 61,978,336.43 3.63
42 600887 BRI A 60,407,378.52 3.53
43 600585 HFIZIK IR 58,441,319.46 3.42
44 600426 e EF 58,182,351.15 3.40
45 000821 IRV 57,346,263.14 3.35
46 600111 Bl i 54,987,887.81 3.22
47 300012 =M el 53,684,372.22 3.14
48 002431 AR A7 53,566,608.50 3.13
49 000951 W E R 53,363,179.10 3.12
50 600525 el £ [4] 53,038,707.46 3.10
51 600549 JE 11485k 52,562,011.99 3.07
52 600685 HH BT 55 51,120,445.54 2.99
53 600519 wMFE 50,336,862.40 2.94
54 600196 SRR 50,149,629.97 2.93
55 600259 JTRA R 49,677,372.06 291
56 600150 w5 AN 48,211,642.62 2.82
57 603128 BRI 48,029,659.05 2.81
58 600392 AR 46,648,748.81 2.73
59 600703 —ZHH 46,140,114.12 2.70
60 002833 5LV A 45,046,529.76 2.63
61 601388 PRER TR 43,196,942.68 2.53
62 603111 FRJEHLH 41,880,633.11 2.45
63 002191 ha i 41,722,433.62 2.44
64 300059 KT E 41,698,843.51 2.44
65 002384 Rk 41,081,694.34 2.40
66 000530 KA Ay 40,649,178.64 2.38
67 600029 F T 40,540,609.16 2.37
68 601117 b5 40,376,576.70 2.36
69 002475 ATV 40,132,534.98 2.35
70 300123 K FH 40,021,260.32 2.34
71 300073 YR 39,499,858.70 2.31
72 300033 [ 4157 39,419,191.14 2.31
73 600104 R 39,244,523.35 2.30
74 600570 fH AE LT 39,148,157.41 2.29
75 601186 Hh ] 2k 38,570,857.81 2.26
76 600686 EWRE 37,995,568.34 2.22
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77 002259 FrEM 37,956,602.00 2.22
78 300011 WA 37,836,867.25 2.21
79 600741 IR R 37,735,344.71 2.21
80 300226 AN 36,484,273.78 2.13
81 600528 g Tl 36,304,137.28 2.12
82 601238 IR EE ] 36,073,069.52 2.11

Ve KNG (B SEABER AT L S it (3 SR O % S T2 s . (Ol
ALHA S LAAS B ) 3181, AR 5 T

8.4.3 TABE ) RA SR B B E R B

Bpr. NRm
SENREZEHI A (RlAs) i 7,520,880,844.52
SEHBEERIURN (3D BT 7,854,492,449.72

T “SRANEE (BCSEABER AT L S it (s RO % K T2 Rss e (Ol
AZHA SR LR KR A, AR S B

8.5 MIRZEMEMFORNMPREAS
AIE AR AR R I 557

8.6 IR FaMHE b e B 1$E b KNP BV BT 142 B B A
AIEEAR I AR ARFFA 557

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 1$H b RN BV BT A2 BGE SR 4
AIE AR AR R FFA BGIE

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

AR ey i R “4ME AV WHIKIERS PR 1 B
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R AR R I R S AIE SR AR A 2017 SRR R
)
IF1801 IF1801 10.00 | -12,112,200.00 -22,200.00
1C1801 1C1801 20.00 | -25,037,600.00 | -159,887.28
A FRMMEZS) BEE T -182, 087. 28
Jic i D B AR IR 28 -351,774.39
JBcHR DR A A A SUAME AL S -255,476.61

8.10.2 ABEHHBISHRMBFER

AT SRS XU B SR, A IREDV R H R, AR Em st TRt . ERRE T
R, . A TR &40 AE ST IR BTN, T8 XHIES 73 A1 62

ST, I G A ARSI S B R S A TR A5 (KT

I GE PN T H AR B AW i e . FBIE S KBS AL, R B I E . ARk,

VETHREAT BT, DARRRBE BT & (B A XU o

8.11 R EHIRA RSB IE H E AR 5 oL UL
AT AR AR ARFA E G0

8.12 FEFAEWMEME

8.12.1 i I AT SR AT+ 44 UESF I RAT EARA B DU 8 815

il AT —F AR BIATTETT. LTI

FAE, BfEMRE

8.12.2 i i I A A B g LB R T 44 ISR A FE 2 6 5 R UE 6 e ISR I 2 A SR

8.12.3 AR FLAth & IRHE 7 HI B

B ARt
75 e G

1 A ORIE 7,459,877.24

2 I WACAIE 25 17 R K 29,271,233.94

3 JSZHAC ]

4 IV ilDS) 34,175.07

5 T2 AT R 165,621.43

6 Hopth RS K

7 15 2%
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36,930,907.68

8.12.4 FARFEA HAb- T B i T B 535 AR
I AR AR R b T O I AT e 57 o

8.12.5 HIRAI+ 4 B E A ETIE 32 FR & L 0 B

SRR NRTIT

TSRS | HREE B
e % ZZARAY Ji% 22 44 7 T B PR AR 15 1 B
N E VHE L1 (%)
1 601600 A 88,836,649.46 6.07 | X E AKFI

8.12.6 HIEAAIRE HERIFAMICFHARE
DRI 5 N R BB AL 4 i R I RS S ik T e AR R

89 EEHFRAEAEER

9.1 MRESHIRFE AN BLEFAANGH

Brgeps: 4y

RPN |
FEIREA LIRAES e e N e
XD NI RE-((fn)
F S SPSE Al b A A
R SR AXI B 14
e A3l Eb 45
39,133 51,638.78 992,583.49 0.05% | 2,019,787,639.94 | 99.95%
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