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A A B - - - 704,225.84 704,225.84
INER RIS - - - 987,081.92 987,081.92
Tt 2% H - - - 155,000.00 155,000.00
JREASH IR [ 5 - - - 0.27 0.27
ffie it 712,199,091.70 - -l 5,989,799.33| 718,188,891.03
FRGURESRO | 465,962,845.28(1,485,278,950.97| 57,541,906.00 [ 503,518,365.44| 2,512,302,067.69

R
2016 4 12 A 14N 1-5 4¢ SEME N7 &t
31H

igaa

BT 139,879,683.78 - - -l 139,879,683.78
el N 2,923,561.37 - - - 2,923,561.37
17 ORAIE 4 609,142.99 - - - 609,142.99
TSR | 867,555,000.00]1,325,185,133.00(230,817,142.80 | 93,784,632.66| 2,517,341,908.46
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IV SIS - - -| 44,875,987.09 44,875,987.09
BErE Tt 1,010,967,388.14 [ 1,325,185,133.00(230,817,142.80 | 138,660,619.75 | 2,705,630,283.69
Ul

i;@m@/ﬁ\@% 347,999,731.50 - - -l 347,999,731.50
JREAST 8 [m] 3¢ - - - 16.41 16.41
A A 3N F T - - -l 1,695,445.15 1,695,445.15
AR - - - 484,412.90 484,412.90
IAAE 5 B H - - -l 1,108,481.21 1,108,481.21
LA A 2 - - - 704,225.84 704,225.84
JREAST ) S - - - 178,965.28 178,965.28
i o H - - - 55,000.00 55,000.00
JREASH IR [ 5 - - - 0.04 0.04
ffit it 347,999,731.50 - -l 4,226,546.83| 352,226,278.33
FIRGUREBRO [ 662,967,656.64(1,325,185,133.00(230,817,142.80 [ 134,434,072.92| 2,353,404,005.36

I

R NASE G KA GG 2 el FF IR A ZQ80E I BB E i H 88130 H 27

HHAT T 1K

7.4.13.4.1.2 ) 2 XU B U 7
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i
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FAREN PO MNZIET 7 I AR, T A B (4 24 e 418 T8 F R
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SR N

Fﬁ%ﬂziﬁl M 286,440.63 508,400.00

T % AN

?ﬁ%ﬂj{iﬂl M -286,363.44 508,200.00
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AIEG TR T LA B R S, BRI eaME RS

7.4.13.4.3 HABYHE XS

A < P T I 4 FC A s DU 32 2 2R T s IR

RS RS 2 FE 2k e Pl if el TR A fS

B BRI < vt R B Bk T 32 0 SR AN 3R LAA 4 T 3 A% DR 3R AR sl A A e sl ) XU

ANHE G BT TAIESR A 5 BT b7 BARAT 18] R T 3258 5 BB AN e, B s ) e K T 3 ks

JR: i TR 1) Al L A e B e

A F GBI BB AL 1 5 UL BT A R A, O ELARIE A8 3 A 0 A HE 3 T REAT IRIE 27
0 S 4%

7.4.13.4.3.1 FAt 4% XU i

SREA: NRMIT
AR REEEK
2017412 A 31 H 20164512 A 31 H
I H
BROE | oy | PR | i oy

A G VE R T —— IR B 457,147,068.18 18.20|  93,784,632.66 3.99
RGP P —— R R - -
o MR R P —— iR % 5 [2,696,009,690.30 107.312,423,557,275.80 102.98
G VE AR e —— Bt R P B - -
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AT G ——BUER - : :

At : . .

ait 3,153,156,758.48 125.5112,517,341,908.46 106.97

E:

A FE G0 A5 A ] 5 WAL 2R A A B B LA T2 507 1 80%,  Herh Xl #e 4 fiid: (0
AE G AR T LU BIAS i T R A UE = 11 40%, X BB YRR SR LAAMI AR B8 7 CBAEIEE . BUIESE)
AR LA R T 027 10 20%, 57 Dl s8I0 H 72— DL I BUR 23 IR T 2R 8 B 1 K
5% TH AR, AT AR I S SR 0 L.

7.4.13.4.3.2 FABAFE KU FIBUR BT

ARG T e SRR B0 A5 0 M R I, B 5 4 o R 4 o S5 0
B | RS

LA e, BRmiispdabn ik AR sl Ho o 5t g 0 1 R A XU AR B ORI AN AR

X AU R H A T B R A (A NRMI
PN S S O ] NS AR
P 2017 %12 H 31 H 2016 ££ 12 F 31 H
VIR 300 FRECT R 5% -24,347,777.08 -696,100.00
PR 300 FEEL BT 5% 24,347,777.08 696,100.00

E:
AH & E NI ] A ——B s iR R R A e I T i RS 2EAT o i . BRI
A% AU BB 0B, Sk T AE HAB R BRI T, IR TS R R A G RSN
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KA[Redse. AARERN: Prob (AP>VaR) =l-a Bf Prob (AP<VaR) =q,

b Prob Kor: BAMME IR /NTFATRESUR LRRIRER ;. AP Kox: H—&Rv =i — e el
At FIIMEIR R VAR Rox: REBFKT o THERME, BIRTRERIIRE LR o A: AEMER
Ko

£ 99% 14 BLAZ 7K1 R FH XS A B A 7R o B XU

LL7 A1 HEEB ik HAEIE 158 5 H Mg

B
LI $0 ) A i < ) 7 2 O R DR FFANAE

AR < 1) 3 < AL I S K0S 2 25 Al A I 25 2 A

S AR FEER
S 2017 # 12 A 31 H 2016 £ 12 A 31 H

it 119,376,514.59 2,202,100.00

VE:
ER MR A 99%MIEEACE R, A B A SR AR H e — Mg s H Nl Tl
T i RS T S B e R AE A 2K

7.4.14 A B T BEAER A £ HRR R B UL I A

7.4.14.1 A RMHE

7.4.14.1.1 AUA RN ETFER S TR
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St R i K DA R A S T, R AR IR, A R SR E AR

7.4.14.1.2 A RUHMETH RSB TR

7.4.14.1.2.1 FEREMTAA RNE

T 2017 4F 12 H 31 H, AIEGRA LA i vk HIRZ T S8 as il TR 8 T

BB IRHIRBN NIRRT 502,459,256.98 76, JE T3 )2 IRIREN NIRRT 2,650,697,501.50 76, )&
FTHE=ZEZWAARE. (T2016 4 12 A 31 H, AEEFHHUA ME T E B N G5 5
K4t TH B T35 ERINERT NN T 94,494,782.66 76, J& T4 — 2R H NN T

2,422,847,125.80 t, BT =2 IRIIRE. D
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7.4.14.1.2.2 A SRHHEFTR E IR IR (B K323

X FUEFRAE 5 B b IR AN T e i 25745, 47 IR R US R . B ATEIR. B TR ATT
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7.4.14.1.2.3 FE=FE KA RIERFN AR S &M
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7.4.14.4 T BARFK ik
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§8 BHAAME

8.1 HIXRELHEFHEEMN

EHEAL: NRMT

5 WH &8 (o) HES RS (%)
1 [ B 457,147,068.18 14.15
Horr: R 457,147,068.18 14.15
2 | EeHE - -
30 |EE R 2,696,009,690.30 83.46
Hrp: fize 2,696,009,690.30 83.46
B SCRRHIESR - -
4 |REREE - -
5 |ERhfTA B - -
6 |FENIRELFT - .
o S0 I e 1 SN R B 4 i % - -
7 |BRATERG AT &A1 23,795,144.98 0.74
8 | HAth T B 53,539,055.26 1.66
9 |&it 3,230,490,958.72 100.00

8.2 MEWIRBATILARINRERTAE
8.2.1 EMRELT WA RIFENBEREAS

EREAL: NRMoT

ARG

AT L35

AfHE G

HESEFERE (%)

2N NN NN 4
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B |X# - .

C |l 283.,863,451.74 11.30

D [HJ). AT R ROKA AR - -

E |&F - i}
F |[fRmEE 23,622,296.00 0.94
G |zxiEisk. A AEEEOL 115,233,710.44 4.59

H | {EmEMmEgol - -

I = BAEE . AR BEARRS 4.235.,760.00 0.17
T | &Rk 25,223,502.00 1.00
K B - -

L | GRS k55 - -

M [ BEAB TR 55 - -

N | KFIS PREEFIA L5t B 2, 4,968,348.00 0.20

O |JERMRS. BEMEALMRS L - -

P |HEH - -

Q | PAMHtLTIAE - -

R | 3Cfb. fRE AR - -

it 457,147,068.18 18.20

8.2.2 MEHAREAT WL REEBOBE R R B EREAS

ARSI AR AR R A BB BB ISR
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8.3 FARIZA FOMME G HEE T HHE LI RF B BTR B R SRR B4
SRR AR

| B | REER | R aD | ans on | oo
1 000725 HARTTA 6,519,500 37,747,905.00 1.50
2 000538 PN ES] 358,866 36,528,970.14 1.45
3 000507 BRifg s 3,208,300 32,660,494.00 1.30
4 000905 JZ 1 1% 3,091,370 32,583,039.80 1.30
5 600196 HERY 692,612 30,821,234.00 1.23
6 600867 BILARE 1,197,490 27,410,546.10 1.09
7 600703 = 948,629 24,085,690.31 0.96
8 002456 KRAERH 1,164,641 23,979,958.19 0.95
9 002475 SEAFURG % 1,019,500 23,897,080.00 0.95
10 300296 )4 1,195,700 23,304,193.00 0.93
11 000429 HEEA 2,688,484 21,803,605.24 0.87
12 002709 RIGH AL 442,700 20,359,773.00 0.81
13 601228 I 3,221,340 19,682,387.40 0.78
14 601398 TRRAT 2,674,700 16,583,140.00 0.66
15 600755 JE 1T B 1,325,600 13,388,560.00 0.53
16 603986 Ik 7 il 76,700 12,511,304.00 0.50
17 002045 [ L A% 624,800 10,509,136.00 0.42
18 600153 R 920,300 10,233,736.00 0.41
19 002334 i 1,059,900 9,009,150.00 0.36
20 600897 J& )25 378,300 8,504,184.00 0.34
21 601988 rh [E AR AT 1,496,600 5,941,502.00 0.24
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22 000069 A A 585,200 4,968,348.00 0.20
23 300188 F A 212,000 4,235,760.00 0.17
24 600036 AR AT 93,000 2,698,860.00 0.11
25 603818 HESP S 183,800 2,676,128.00 0.11
26 002511 HHOI S 62,800 1,022,384.00 0.04

8.4 MEHNBERRHAGHERNZS)

8.4.1 R ENSHUE H VI & H 73 2%BAT 20 4 KB4

s NRMox

g | BREAD R AA R AR RTTEAEM S HAPIEE T FERE A (%)
1 600717 KA 193,333,749.95 8.22
2 601688 HEZRIAE S5 117,605,926.24 5.00
3 600507 77 KPR 82,705,049.63 3.51
4 600196 HEEKRY 76,319,315.12 3.24
5 000905 EI1H% 75,196,072.32 3.20
6 601600 £ 63,778,292.00 2.71
7 000858 TR 60,415,565.58 2.57
8 000333 FE MM 59,967,962.03 2.55
9 600350 Ll 2R e 57,700,212.44 2.45
10 600548 R IR 54,871,016.91 2.33
11 002475 SLHAG 53,660,679.00 2.28
12 002242 JURH A 53,378,425.31 2.27
13 000568 PN EE 51,428,782.16 2.19
14 300230 TR Ay 51,232,081.58 2.18
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15 002043 REE 50,913,636.12 2.16

16 600759 BRI 50,651,774.00 2.15

17 600089 FEARHL T 49,210,858.00 2.09

18 600068 B YN 48,686,159.60 2.07

19 600160 EAL A 47,201,098.24 2.01

20 600703 = 45,355,324 81 1.93
EE

AT “ KNG $5LSERAZ ST (RAZ AN AR A ) 3151, A BT .

8.4.2 BilLH & B H HiI R & W= 13H 2%3AT 20 4 I SR 41
SHERAL. NRHI

P | BREARE R EE2A R AR RIEHEM VIR SRR ERG (%)
1 600717 R 257,866,211.84 10.96
2 601688 HZRAE S5 113,804,842.31 4.84
3 000671 FHOGIR 94,228,051.45 4.00
4 600507 77 RPN 88,629,650.41 3.77
5 601600 £ 74,469,741.22 3.16
6 000858 TR 63,010,682.20 2.68
7 600196 BERZ 59,971,874.74 2.55
8 000333 F M 59,159,565.67 2.51
9 000568 PINEE 56,828,572.07 2.41
10 600548 R R 50,997,242.78 2.17
11 600089 FEARHL T 50,988,836.75 2.17
12 600068 BN 50,299,788.13 2.14
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13 600350 L 2R ey 50,298,701.14 2.14
14 002242 JUBR AR 49,185,485.92 2.09
15 600160 B A 48,805,246.72 2.07
16 600759 BRI 48,337,455.10 2.05
17 300230 TR A 48,152,799.63 2.05
18 000546 SR I oy 47,469,707.00 2.02
19 002043 REE 46,465,956.66 1.97
20 601899 &N 46,388,608.64 1.97
VESF

AT “ S 15 KSERAL &I (RAZ AN SR AR A R ) 3151, AHEHRT A .

8.4.3 LRI A i 0 B 32 Y BRI\ B 3

Bhr. NRMIT
SEANBERAE () B 3,089,939,576.03
FEHBRZERAN (RX) B# 2,824.924.306.93

T
AT “SENBERRIRA” « “SEHUBCEERIRN” B4 S s i (s Bt afe LRSS i)
B, AHEMRIE G

8.5 BIRIEBEF MM RMBIFREAE
S ARG

5 i35 b Al ~ e SR EERSA (%)

1 |EZxEGFH 50,230,197.50 2.00

2| TR - -
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3 | &R 278,531,000.00 11.09

Horr: BURME &R 278,531,000.00 11.09
4 | Mkfgz 707,679,000.00 28.17
5 | kA HRR T IR 571,180,000.00 22.74
6 | 1,011,317,000.00 40.25
7| AT (RIS HRAD 57,824,492.80 2.30
8 |FENLAFH 19,248,000.00 0.77
9 | FHAth - _
10 |Ait 2,696,009,690.30 107.31

8.6 HIRIEA SMME i B S T7 1E LU /N B BT T4 R B B A 4
SEURAL: AR

5 | GG (e HE GK ARME | GEEERFRERS (%)
120227 12 EFF 27 1,000,000 99,850,000.00 3.97
018005 [EH 1701 1,000,000| 98,890,000.00 3.94
136236 16 2% 01 1,000,000 97,440,000.00 3.88

101464029 | 14 HrR#%k MTN0O1 700,000| 72,177,000.00 2.87
1080088 10 5% 2 fit 600,000 | 60,228,000.00 2.40

8.7 FARIZA FMME B B E LI /N F B BT 37 SCRRIES L B A 40

AFE G AR WIRAR IR B SRR SR
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8.8 MEHIRIEA RYME HEES T #E AR NPT LA SRR U
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8.9 FARIZA FMME G HE B HE LU /NER T BT LA BUIE L3 B 40
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8.10 | ERA RS E T MBI R HFHL LA
8.10.1 1R 5 HIRAE G BB R B B35 B 28 B 40
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8.10.2 AZE PR M BRI R BUR
AR AR IR AR A I B

8.11 MEFIRAR SR E SR Z B R B
8.11.1 A H A B H BUR

AR G AR AR B T i 0 0

8.11.2 95 JAR AT G BB i 5 4 B 30 o A5 2 A 4

AL G AR A R H R 0 1
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8.12 HFA AWM EME

8.12.1 AREGEFHMHI+BIEFFIRT EAAGR NI M ER VL RAE, SERE R HAE
—ENREI AT LTHHEE.
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8.12.3 HR HAh &I B =M R

Az ARG
s K S
1 A RAE S 1,177,958.67
2 | UEHERR
30| RURA
4 | RiHIE 52,359,455.80
5 JS2 I H K 1,640.79
6 | HARRIKGK
7 T2 H]
8 oAt
9 &t 53,539,055.26

8.12.4 JARFFAH KL T 5 BT I AT # B3t 55 A
SRR ARMIT

s ARG 354 7K ARYHE | HEEEFERERE (%)
1 113011 PPN T 4,173,756.30 0.17
2 132007 16 A Ji EB 445,900.00 0.02
3 128013 LV 5 161,612.50 0.01

8.12.5 JYARAT 148 B = A7 FE I8 SZ FR AR 0 1T 1 9
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§10 FF i XEEHHE )

LA DANG)

FEEFAME (2009 4503 H 23 H) FEEH40 8400
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A i S YIA] < 7 AL A
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A I AR AR B A

AR SR 2 e A7) R
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