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O = R B 1w T /A Vv R AN e R e P e SR
AN S5 S ] 235 PRORR A8 T 37 01 2 I T A IR0 T R SR < YA S e ) XIS

AR < ) 5 < BN 8 B0 A < T i M AR AR Mk AT A, DRI R B A S A
FAE T Bl R A R AT B

ARG RA JORAE BRI 7 S 3 Mg Rl AT, RIS IR R & E TR SR
TEAEARAKFLE LASL T iR Al . AFEERAA MR R GUBME B R ZOREAT AR 455 & AT

& AHE SRR RS
28 jidk 45 71
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6.4.13.4.1.1 F= X K ik O

Az NRMot
AR
1EMA 1-5 4F 5% AR &it
2017 %6 H 30 H
%

MRATIEER 41,870,968.74 - 41,870,968.74
= 65,882,613.99 - 65,882,613.99
B ARIE S 414,093.80) 4 414,093.80

. e 478,993,409.3
T o M e - 478,993,409.33 3
NGRS Rl .
%Ak%ﬁm 7 159,973,349.96 | 159,973,349.9
,LLA 6
MIRGIEFRTE H 2K - 5,575,863.14 5,575,863.14

SRR - 53,826.37 53,826.37]
A ER D R 1.00 3,017.60 3,018.60

‘ 752,767,143.9

FrE R 268,141,027.49 484,626,116.44

3
1 £5t
AT 2 [A] 32K - 1,089,380.37| 1,089,380.37
AT NS - 003,431.24  903,431.24
NATFEE 7 - 150,571.860  150,571.86
MNATAZE 5 % - 1,420,801.55 1,420,801.55
A A B - 58,900.00 58,900.00)
HoAth 471 451 - 809,639.18]  809,639.18
4,432,724.2
ffit Tt - 4,432,724.20
0
) 2 AU B B 268,141,027.49 480,193,392.24| 748,334,419.7
3
AR
2016 4F 12 A 31 1EMA 1-5 4F 5% s it
H
wre

AT 54,416,628.52 - 54,416,628.52
e 44,735,044.07 - 44,735,044.07
B ARIE S 500,480.31 4 500,480.31

e - 544,679,081.63 544,679,081.6
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3
MIRGIEFRTE H 2K - - - 560,719.59|  560,719.59
SRR, - - - 48,442.83 48,442.83
A HR D R - - - 24,044.61 24,044.61]
‘ 644,964,441.5

Ao =San 99,652,152.90) - 4 545,312,288.66
6

1 £5t

NATIE SR H 2K - - 4 5,143,525.35 5,143,525.35
AT 2 [A] 32K - - 4 2,761,179.72 2,761,179.72
AT NS - - {1 810,027.31 810,027.31
NATFEE 7 - - 4 135,004.56 135,004.56
Mot AZ 5 % - - 4 1,232,485.45 1,232,485.45
A A B - - 4|  58,900.00 58,900.00
HoAth 471 451 - - 4 984,020.12 984,020.12)
fft Tt - - 4  11,125,142.51] 11,125,142.51
633,839,299.0)

M 2GR L BRI 99,652,152.90 - - 534,187,146.15
5

T RA R AARIE G KGRI EANE, %A 20 0E A 3 FOH0E O H B H

P K.

6.4.13.4.1.2 FIZ XU B RBURR A AT
AFE4T 2017 4£ 06 A 30 HARFFE 2% 77(2016 4£ 12 A 31 H: [F), B FIRNAEE %
T ARG B A O E RN (2016 4 12 H 31 H: [A]).

6.4.13.4.2 AMLC XK

NI AR A2 Fi5 < L 23 SC A BOR SR B gt B DR AN R A3 T A AL e s A XU . Ak <
WA B KAt AN R T ih A, AL TE B R AN XU -

6.4.13.4.3 FAhA#E XU
HCAbA M JRURSE 2 i 2k < i R < i T B 1) 2 F0 (i BOR SR Bt 2 R Bk T 3 A SR AN MLV 3 LASK

RIS s R 3R AR B T A AR D Bl R XURG: o A 3k 4 T2 AR R THIEZR A2 5 I LT B IBES oo P JHC A
PR KRR T BAMIE SR A AT AR B S 2B 1 DLBURF PR IR 2, th i) BESR IS T UESR T 37 B4 ¢
it} 2P

AT ) B NAE M AN B R AL A R, (e 8 5 MR 45 BT T TR R

25 30 pidk 45 T



2 G B IR S R UE S A G 2017 4EP4EE IR

ML B XBOR Ui AT 375 25 55 ] BE S MIE S5 117 7 1 3B R BB AT T AN T, 455 A 1
NE B ERCE 2 BT Eh AT I B T BB B 0 B i B SR PR, AN
PR SE i a5 i I AN R ik T EL 0 UG A B A A1, A 8 B I ) B P~ B L b, Sh SPGBt
MG AREEEEHENEWS GRS NAA, MERFN, F-EE. R et
ITIEIE, SREBHRI AT REAR A AT A R R o

AT it BT A A A 0 B B AR L A AN A XU o AR IR < PO R S A A it D B8 7 o B B 7 R L
#i1y 0-95%, FEANAE S H HALEMBRRAR T S A TN L RIES I, B4 ORAF I 4 80 2]
HAE—4F LA N IBUR 23 AT B 3R 1 5%, BEAh, ATE G G P NAE H 0 AR S Py
A HREZFIAS SEM RS, s T 2 Mg B 50 R it AT MK L &, B04% VaR(Value at Risk)fi i
S5 A e < T W PR FE A A XU, e T 5 st o IR AT R A 1

6.4.13.4.3.1 oAb RO
SHRAL: NRMJT

AHIR bR
201746 H 30 H 2016 4£ 12 H 31 H
iH i B4 i B 4 5 7
N M E FEiEHE b AR E {1l E A
B (%) (%)
544,679,081.6
A8 5 M4 B 7 — IR SR 478,993,409.33 64.01 . 85.93
A8 Gy M 4 it 7 — G 4
A& G M4t 7 — S SR AR
THE R 7 — BUIE R
Hopts
544,679,081.6
&it 478,993,409.33 64.01 . 85.93
6.4.13.4.3.2 FHARH# RUR RIBURAE T
1% Bl 257 b ek v DL A iy HoAh 17 4780 B DR AN AR
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ZINCER S AR
201746 A 30 H 2016 4 12 A 31 H
LG e T 5% W) 5,837 W%y 5,958
2.2 LU T B 5% /%) 5,837 /%) 5,958

6.4.14 B T BT 2 THR R T E Ui I A H

(1) MR

MRAE I ECES . FEZBL45 5 )R T 2016 4F 12 J 21 HAAG i Fi[2016]140 = (O T-Bfaml fiith
FEIER A B IR S SRR BCR @A) IRUE: (1) SRR S REA R (2 B B AR R A
S 2 (5 [0 o A B AR U B AR G T A A il g Wit ), ANMEWSCHE R (2) BTN IE S (5
oo BRSSP A 22, AR T SRR RL: 3) BEMRIEE IR RAE
FIMEEBNRAT A, DABEE P B E R BN . LR BGR A 2016 4 5 H 1 HAZHT.

BEAh, MRAEM B, X B ER T 2017 4F 1 A 6 HAARIIARL[2017]2 5 (R T B4 7™ it
TEREBORA K AR #h Fe@ A1) S 2017 4F 6 H 30 HIARAT M Fi[2017]56 5 (OGB4 M i (H AL
ARV IBAND IE, RE T E IS E S Sl R R AR E RN BT A, B IE
Dyt BT, 4% SIAECR NGBl X B = 7E 2018 4F 1 1 H Tz & 1A% ok A 3
MERRBUAT N, REGMHUEBL, ARGy CHIERIK, CMBBME RS AL H
T GBS B AT k9. IR BB A 4 A 2 A 5 4R R AR 1 b i S5 R A 2
B R TSR .

7 HBEHAEWE
7.1 BREEHEF=HEHEMR

S NRM
34 B PR L

= T N

F5 i H &5 bl (%)

1 R e 478,993,409.33 63.63

Hrp, G2 478,993,409.33 63.63

2 I 5 WAL B $5 %
Hr: fiF

BTSRRI
3 e Ea s
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4 G AT A AR - -
5 NI < il 5 159,973,349.96 21.25
Horbre S 2RI 1) S NGRS 4 ] ]

i
6 RATAE MG T & & & 107,753,582.73 14.31
7 Hth -3 55 7 6,046,801.91 0.80
8 it 752,767,143.93 100.00

7.2 MEWRZT VSR BEERRAE
7.2.1 AR BATI A R P IR B B A S

R | I RE N Il S
A VSO NN 11 22,680,600.00 3.03
PRI - -
C il 272,181,850.11 36.37
D L0, 8 7 RRBOKAE = R R - -
E it 4 28,597,950.00 3.82
= HeR FIE A, 14,438,600.00 1.93
G ASIEIB . A REAIREL - -
H A5 FE ol - -
I SRR S B RS 17,954,539.62 2.40
J SEml 47,137,800.00 6.30
K J5 H Y - -
L FHAE FITE 55 R S5 34,309,592.00 458
M REERE T A AR %k 92,600.00 0.01
N IR PSRN 2 Fe it i EE 13,312,877.60 1.78
0 JE R RS AEEAIEAR R 55l - -
P HE - -
Q PAERE S TAE - -
R Ak AR R 28,287,000.00 3.78
S e - -
&1t 478,993,409.33 64.01
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7.3 BAREA SAHE GBS E LN TR BRSO 48
SR NRTTT

i B 4 i

e | REAE JI 5 A R HE (k) A fpE

fHEBA1(%6)

1 300257 T 1l Bt 1,480,000 31,198,400.00 4.17
2 002081 Kol A 2,247,500 24,677,550.00 3.30
3 300336 oAk 1,500,000 23,190,000.00 3.10
4 600093 Sy W4y 1,700,000 22,831,000.00 3.05
5 000998 [ =y 1,030,000 22,680,600.00 3.03
6 600867 BUARE 1,120,000 20,428,800.00 2.73
7 600030 HEIES 1,100,000 18,722,000.00 2.50
8 002517 R ) 2% 510,000 17,946,900.00 2.40
9 002126 HRE Rt 1,700,000 17,102,000.00 2.29
10 600153 R MAr 1,100,000 14,223,000.00 1.90
11 603686 s 400,000 13,760,000.00 1.84
12 002159 —HFRIE 550,000 13,200,000.00 1.76
13 300121 [{EERRESES 886,900 12,239,220.00 1.64
14 000661 KI5 = 90,000 11,619,900.00 1.55
15 002027 AR 834,200 11,478,592.00 1.53
16 600305 G M 1,100,000 11,286,000.00 1.51
17 601100 (ERYATI AN 660,000 10,751,400.00 1.44
18 600595 HZ Sl 2,200,068 10,604,327.76 1.42
19 600651 KR B 1,200,034 10,164,287.98 1.36
20 601688 HEFRIE SR 500,000 8,950,000.00 1.20
21 300043 LR IR 1,000,000 8,210,000.00 1.10
22 300285 ESRSy v l 400,000 7,880,000.00 1.05
23 603898 I 3% 220,000 7,689,000.00 1.03
24 600837 B ESR 500,000 7,425,000.00 0.99
25 600782 SEAR R A 2,000,000 7,300,000.00 0.98
26 300408 =IREEH 336,800 7,069,432.00 0.94
27 000333 EOEE]| 160,000 6,886,400.00 0.92
28 600375 *STRED 800,000 6,688,000.00 0.89
29 600066 FIEEE 300,000 6,591,000.00 0.88
30 002409 R 280,000 5,776,400.00 0.77
31 002812 BT Ay 70,000 5,670,000.00 0.76
32 002138 2% H 300,000 5,574,000.00 0.74
33 002739 Tk MR 100,000 5,097,000.00 0.68
34 002366 =Ry A 100,000 4,691,000.00 0.63
35 600456 EN e 220,000 4,514,400.00 0.60
36 002701 I 4 700,000 4,473,000.00 0.60
37 300003 IRERIT 200,000 4,422,000.00 0.59
38 601398 TRHRAT 800,000 4,200,000.00 0.56
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39 601318 Hh [ 22 80,000 3,968,800.00 0.53
40 002375 M JE Ay 440,000 3,920,400.00 0.52
41 601288 FMVARAT 1,100,000 3,872,000.00 0.52
42 300129 Z MR RE 500,000 3,545,000.00 0.47
43 603355 A 60,000 3,526,200.00 0.47
44 002008 Kok 100,000 3,464,000.00 0.46
45 000630 kA 1,200,000 3,408,000.00 0.46
46 600567 Ll 4500 800,000 2,864,000.00 0.38
47 600803 BB Ay 200,000 2,748,000.00 0.37
48 000423 FR B BT fig 30,072 2,161,876.08 0.29
49 600573 LSRRG 159,901 1,621,396.14 0.22
50 600038 o EL AR 29,951 1,370,857.27 0.18
51 600967 HE—HL 100,000 1,363,000.00 0.18
52 000606 PR 2 1 90,000 917,100.00 0.12
53 300473 1 7R Ay 12,000 571,200.00 0.08
54 002838 T8 B Ay 15,000 537,000.00 0.07
55 002371 677441 20,000 478,400.00 0.06
56 002456 RKFEE 25,000 454,250.00 0.06
57 600998 JUIH 10,000 215,600.00 0.03
58 002013 AL 15,000 154,950.00 0.02
59 000888 A L A 8,888 112,877.60 0.02
60 300012 A Ao 20,000 92,600.00 0.01
61 603801 HFBA 1,406 47,522.80 0.01
62 603043 LR 1,810 45,738.70 0.01
63 300666 ILFEfr 2,276 43,448.84 0.01
64 603380 VK4 1,298 35,370.50 0.00
65 603335 A7 2,230 24,864.50 0.00
66 002879 KAiRHE 1,313 23,660.26 0.00
67 002881 EHE R 989 22,608.54 0.00
68 603679 BT 809 21,438.50 0.00
69 603938 =Wt 1,246 20,932.80 0.00
70 002882 R 2,966 18,389.20 0.00
71 603933 R 857 17,311.40 0.00
72 603305 JEF AR 1,351 15,212.26 0.00
73 300669 T A 841 14,650.22 0.00
74 300670 PN LEH 1,259 13,760.87 0.00
75 603286 H& BT 890 13,528.00 0.00
76 300672 R 1,257 10,659.36 0.00
77 603331 HikkE T 999 9,620.37 0.00
78 300671 BT 942 7,639.62 0.00
79 603617 HARBAR 832 7,429.76 0.00
80 002470 AN 200 1,506.00 0.00
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74 WMEFARERTHASHERZES)
7.4.1 RIENSHE RIS T FH 2980T 20 4 KR A4
SRR AR

o AR AL 4
a5 Ji SR AR JIE B A4 R AR BTN S P HE LA
(%)
1 300257 VARILYEris 40,921,925.95 6.46
2 600803 BB A 32,431,414.17 5.12
3 601318 Hh ] 22 31,362,049.14 4.95
4 002517 T2 B R 2% 30,941,675.69 4.88
5 002126 A 30,406,156.51 4.80
6 601398 TRiERAT 29,123,714.34 4.59
7 601288 FMVARST 28,659,503.00 452
8 000998 [ eV 27,064,677.47 4.27
9 300043 R IR 25,675,763.91 4,05
10 600030 S IESR 24,288,424.02 3.83
11 002027 T ARAEL 23,370,110.76 3.69
12 600518 RESE 25 23,245,457.66 3.67
13 600525 INTESE]| 23,131,361.35 3.65
14 300336 Bk 22,530,142.13 3.55
15 002081 gL i 22,332,724.15 3.52
16 002479 BHEU R 20,894,098.72 3.30
17 600516 UPNLEN 20,802,265.03 3.28
18 002739 Papr:ih-2 20,619,523.06 3.25
19 601688 HEFRIESH 20,512,238.00 3.24
20 002159 —HFRIE 20,324,207.86 3.21
21 600179 LI 19,712,391.02 3.11
22 002812 BT A 19,543,549.09 3.08
23 601117 b 18,556,818.00 2.93
24 603686 A7 17,604,291.63 2.78
25 000625 K2R E 17,579,654.91 2.77
26 601933 TR R T 16,595,122.00 2.62
27 600153 BRI 15,394,636.80 2.43
28 002244 TS 14,498,066.00 2.29
29 600297 IR E 14,272,143.72 2.25
30 600386 Je A 14,160,574.31 2.23
31 000630 iR 14,110,396.00 2.23
32 000606 M G 13,652,137.14 2.15
33 000888 WA L A 13,444,456.05 2.12

T ATSRNGA 5 KSR e (RS AN IR LSS B 3181, AN EAORAS 5 9 -

7.4.2 RIFSEH SHE ISR FE 2980T 20 44 KRR A4

536 jidk 45 7T
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SRR NRTT

o AR L 4
5 Ji SEARRY Ji B A4 R AR TS A P A LA
(%)
1 600803 BB A 42,720,000.74 6.74
2 601318 Hh [ 22 32,672,489.11 5.15
3 601933 TR R T 26,751,863.35 4.22
4 601398 TRRAT 26,238,715.00 4.14
5 601288 FMVARST 25,751,000.00 4.06
6 600518 RESEZ) 25,471,887.09 4.02
7 601117 [ {2 25,129,958.56 3.96
8 600143 G REH 24,063,596.30 3.80
9 600998 JUINIE 22,927,153.54 3.62
10 600516 TR 22,708,740.30 3.58
11 002371 Jb77 %4 22,135,710.83 3.49
12 001696 EHE N 21,564,962.64 3.40
13 000630 A 21,551,033.00 3.40
14 002479 B AR 21,294,868.57 3.36
15 600525 INTESE]| 21,211,858.05 3.35
16 600179 IR 20,415,018.19 3.22
17 002564 RikEH 20,410,830.58 3.22
18 600093 5y WAy 18,660,345.66 2.94
19 000625 K2/ 17,018,324.15 2.68
20 000606 M S5 A 16,986,152.89 2.68
21 300257 T 1l Bt 16,193,521.09 2.55
22 002517 R B ) 2% 16,158,591.40 2.55
23 002739 Papr:ik-2 16,110,514.98 2.54
24 300043 R IR 15,858,288.32 2.50
25 002126 HRES Iy 15,227,717.40 2.40
26 002048 TUEAEF 15,053,711.49 2.38
27 600297 IR 14,999,800.70 2.37
28 002812 BT A 14,734,104.16 2.32
29 600386 Je ALt 14,697,264.97 2.32
30 300129 Ze X RE 14,445,085.39 2.28
31 002244 TS 14,403,726.60 2.27
32 002321 gkl 14,390,035.70 2.27
33 000848 TR R R 13,695,239.22 2.16
34 000888 WA L A 13,611,132.57 2.15
35 600031 =—®ET 13,325,721.34 2.10
36 002027 T ARAELE 13,198,287.44 2.08
37 300285 FEZE AR 13,036,377.09 2.06

T AT S G S S A e (RS BN R LRSS B ) 3181, AN B ORAS 5 9 A -
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7.4.3 TNBERH A B8 R S B R N B AT
SEA: AR

SENBEEERIRA (RAS) S 1,393,580,967.02
SEHRERRN (3E) B 1,493,435,418.93

T ATSRNBERR A (BRAD) SAT A S BER AR (RRAZD) A 28 4% SR S A & 4
(A AN TR AR H ) 3151, AFREMRAZ S 2

7.5 WIRIEGIF AR FASFREAS
AIE AR R ARFFA 557

7.6 AR IE A SOYME b 2 B 715E bR NEEFF R0 T2 R 450 B A
AIE AR RRFFA R

7.7 AR FMME b B FHE RN B BT B SCRAES B R A
ARSI AR T AR RFAT B SRR SR

7.8 MEPRE A RIME SE ST FE BN LA R &R R T A
AEERRERRFFA T RIE.

7.9 SPARAE A FOMME o B B 15HE BB R /NER R B AT A8 BUUES 3R 4
AIE AR RRFFABOERH -

7.10 REWARAZE SRR KRR 2 E LY
7.10.1 EPARA T SHH KB B Re A1 20 B 4

AT AR WA RS A BRI 0%

7.10.2 AESER BRI BOR
T

711 REHREEEB R B E GUH R S B B
7.11.1 A E A S BORBUR

Teo
7.11.2 REHARAEGEIE B0 B GUH SR SRR 25 B 48
I AR IR #5112
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7.11.3 A E A B
T

7.12 BEAGWEIHE

7.12.12017 5 5 A 24 H, PEIEFBAAARA AR EIER 2 FBd i fmts) iy
[2017157 5, JREF N/ FFEfb o ik d5olk 55 TF il FE HRod R GIESR A F) I B A B2 ) 28 )\ DU 4ok
RHEAE 5R P ZEITWES G E, WIERSTtS8E. £ T7ES, BREGEEMBFART
61,655,849.78 7, JfAb AR 1T 308,279,248.90 ST iik. AREMIN, AFGHREKIET T4 HABIES
(R RAT T IR ISL R AN, BB EAR S ] BT — A 2B AFF#E 5T, AT
o

7.12.2 ARES I IHT T4 R, RAELE R TR e A R A I IR 2 A A S

7.12.3 AR HA S IR =

B ARt
hic] £ S
1 A ORIE 414,093.80
2 ISR Z I SR 5,575,863.14
3 JSZUA )
4 IV ilDS) 53,826.37
5 IV RN AE 3,018.60
6 Hopth SR
7 e 9
8 HoAh
9 &it 6,046,801.91

7.12.4 FARFEAR K40 THe BT BT B 535 A
NI AR AR R b T RO I AT 57

7.12.5 FARHI+ 4 B E A E Z FRF IR B A
ANH AR AR AT+ 4 B SR R AR UE SZ PRI -
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8 E&MBRAEAER

8.1 MIARESHIFE N BEAFFANGH

AL A

FE N 551
| BUka s AL
FFE AR
EeHH ey ey
FF R
EL 5] EL 5]
19,535 25,584.33 08,998,738.49 19.81% 400,791,147.67 80.19%

8.2 MIAZESEHAKMLN RFFAFEERIHI

i H R ALSE ()

ob i G 3 45 L 51

BTN ML SRR A2

103.29 0.00%

8.3 MIAESEHAKMLNRFAELFTFRAEE AT EXFKIHESR

RABEPEIN G TSR BRI 15T N 1Z A R0

e a A AL M HlUE BREEXEDY 0.

9 FBAEESHFZES)

W ENACEXEDY 0, A

BT
REEFAERH (201445 H 12 H) EEMmEUa%1 3,000,000,000.00
A B HAA) 2y A0 443,172,261.69
A A2 4 R T 4 A 82,289,986.68
P AR B2 A SB[y A0 25,672,362.21
A5 WIS PR AR B A0 -
AHR A AR T A0 B 499,789,886.16
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10 EXRHBMHER

10.1 EEHTHRE ARSRI

R I ok S AR A AN R ikl
102 EEFEA, ESAEANEIESTERITNERATES)

1. AEGEHNERANFEZIUT:

2017 8 H 9 H, EEEHARM | (BLESEAGRARXRTREISEHBERAE), &
& oA A A EARE S E PR RS2 B

2. ARG N AR GIEE N LTI EGIEE I TERANFRI T

o
103 WREEFEA, ELUF=, E&FEFWEHIFR

A HIN T HATE G BB E WS RIVRA . RS WA RS BN TCH SAS I G 7 1Y)
ISR
10.4 E& BB RIZHIHAR

A A U A TG 45 T SRS (1 R
10.5 M A BB & THME S AT

AR T TG SO 2 T 45 P R A V0L
106 FEA. BEALARZEEARARBERLTFHER

AN TEELN . FEE NI R GG R 2R A s T
10.7 SRS A RIS BITA RER
10.7.1 EEMFRES AT 5 BITHAT REHR R A &5

S NRM

. = 5, e
Bral | Wt . I IR e
. BAGH | ERAH 4 4 B
- A A1 L i
O )R 2
RIS 1
E =% 1
S SERTIi2 1 - - - -
RIS 2 1,588,456,632.93 55.11% 1,479,333.49 55.11% | -
= K 2 604,107,520.79 20.96% 562,601.72 20.96% | -
A ISR 2 357,426,840.58 12.40% 332,871.73 12.40% | -
e /NS 1 230,249,349.25 7.99% 214,430.83 7.99% | -
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