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7.4.13.1 R PR BURFIH 21 8244
AFEGAE HE G E TGS EE R R 55 RS 32 B 505 XU IR 3l XU % 7 32 UG

ANFE G PN E T BORARE 7 SRR K 7 W I 28 XU, 1 3 24 A XIS BR B P s
AR IR S B ARG ST IR S I .

(=

Iﬁ'

AR HE B RN K KU RN A W] L 55 R T R AT E AR 2, RS 7 =Bl 2 DL
BALEA ST kA, TR — BB A IS BRI IA] L A IS T TR A T ) 4, TR s —TE R
2 HIESEK. KEEHR RS WM AR B BT B0, &0k 5T HE .
. VRO, RIS =B

7.4.13.2 fE R

15 HI R R i3 B AEAE 5 1 R BRIAE 5 0 TR JEAT B L0, sl RS PTRBIESR < AT AL
HA ., LA EIAR, SEEEE T IR AR KU . A G5B T B R aHE SR
FIESR,  HIERE 7Bl 558 LU BE T XU o

RIEGHRE T K LW AR AT IR T EA BT R 5 ER 10%, BAR e ShARREE
BB PR A G AR — R AT KATHIES R, AMEEITIZIESRH 10%.

AT SR RAT AE AR AT B ) RIFHIARAT,  FRIWSE 5 Yoy dlid B A e e 45 A% 1) R LAG) 24T
Ak, FESE G BT IAE 5 945 vh EIE SR B AC 45 A IR PTAE A W) 58 BUIE 77 S OMR S 5, R i 2
JASE A BRI REPEAR /s S A AT HRAT TR RN 1T 3928 Gy i 350568 28 Gy 0t 304745 R VEAG,  DASE AR B
RN

7.4.13.3 WiBhHE X

TRAN I AU, 2 8 5 4 3 Rl T B AR I HE Sy R o AT G RO AN RS — J7 T ok B T2 840 40
R T B I 2SR IBE B H R (R S 80, 55— D7 TR B T B R T AL 152 5 T 3 AR R T 4l SR
AR T A A o

AREGIEEGE AL (ATFPEEIER R R GBEERING K (ATFHEEIBEES
PEBERE G A PR A A FRURE ) A5 AT SRVE U I 22 SR A2 S i 4 T e 4 U 0 e X 5 L 1 g s ) A
A, HHME ST RSN, B VRS E RS VE RS B, AR G2 G B B Bl 1 U
BETE L. ARG R G E K IR G A S 5 R P B RAR . WRIAZ 5 B H 552 5
PRI RB)IE S PR B LA HEA 7 AN TTAE H A AR B AT AR HL B DA T
W% 7 AR VE TR AN MR o T 8 AR JE <2 1) B D SE [ 1 0 HEAT 4%, IR SE BB AL P Yy
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A L& Sk~ 5 2 AHVCHL,  FORAR S & U8 7 1 AR B S 0 5 450 5 4 e [l 75 SR A DE R 5 P46

AES B S HNERS A R PR 7 BB 5K, 25 wEIEH 50 T L] % 1 b 207 50,
2551 K1 FF 50 P e 2 [ A 2 SR PR R BN P IR, 7 R B B 4 R A 3

REEG AR BTEIE A B AT LT, Bk, BRTEFE 7.4.12 ThIRIATES T KRR 108
SERRAESRAN, AWK ATE & (R H A 7 I R SN A B . Ak, AN I G T e ek S5z 1Y [0 ) o i % 7 7 A
NG G BRI TR R, H B IR — A I S A 15 5= A Rt i

AR NG H TNAFE G R A T oK, I [R]85 b S i RS 7 BR8] 18 i sl 1 e 471 22
R, R AN R AREAT RESE A I AT 3T o

A AN, AT G R R A OB RS S A

7.4.13.4 HHAK:

17 37 SRR & 6 5 4 BT 4 i T L 0 2 o A SR R B0 4 0 12 IR Ak 17 3 % A0 TR 3R 10 A8 3 1 K
AR AR, LR R RS AN RO A AR AR A XU

7.4.13.4.1 IR R K

) 2 IR 2 418 5 4 11 U 95 WR V90 RN B 4 2 52 T 3 ) 2 AR B i A k8l R R o A R 4 1 A 8 5
FENRTER. EEAMNE. FHERIES LR,

7.4.13.4.1.1 R KU i 1
Az NRMJT
2mﬂj§§315 14N 1-5 4 54Uk NP At
igua
AT 13,471,834.67 - -| 13,471,834.67
Sl S N 177,217.60 - 177,217.60
£ AR IE S 31,039.34 - 31,039.34

NN

A2 o kRt

-1130,590,640.61

130,590,640.61

IVEL&AIDSS 2,767.31 2,767.31
IS ER R 1,634.58 1,634.58
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ATads ey 13,680,091.61 - -1130,595,042.50 | 144,275,134.11
i

IR A8 [B] 3¢ - - - 494.73 494.73
INEAsHE RN F - - - 181,486.10 181,486.10
AT HEE B - - - 30,247.65 30,247.65
NAAZ 5 B H - - - 456,996.44 456,996.44
g 2 H - - - 85,000.00 85,000.00
JREASH IR [ 5% - - - 1.87 1.87
ittt - - - 754,226.79 754,226.79
FIZRBUREE B D 13,680,091.61 - -1129,840,815.71  143,520,907.32

2016 J;f?jgl q 1EA 1-5 4 54l AR &t

iga

BT 2,770,787.07 - - -l 2,770,787.07
i % 20,030.28 - - - 20,030.28
17 ORIIE 4 5,482.95 - - - 5,482.95
A Gy M 4 Rl 7= - - -| 24,472,259.44| 24,472,259.44
EYSCIE 77 K - - -| 1,100,096.25| 1,100,096.25
MA@ RS - - - 554.96 554.96
AT R - - - 9.99 9.99
et 2,796,300.30 -| 25,572,920.64 -| 28,369,220.94
i

AR Z5798 5K - - - 551,754.83 551,754.83
JREAH IR [m] 5 - - - 17.48 17.48
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A N Fik - 36,612.20 36,612.20
AR - - - 6,102.05 6,102.05
IAAE 5 B H - 79,407.83 79,407.83
g % H - 60,000.00 60,000.00
LA ] P - - - 0.07 0.07
Hfit it - - - 733,894.46 733,894.46
Fl GRS O 2,796,300.30 - -| 24,839,026.18| 27,635,326.48
Ve

R PR ARG R KA 5 AU 28 e B, R H S 200 (1 F08E o H 88031 H 3
HHAT T 1K

7.4.13.4.1.2 F 2 RS (R QU 7 H

T 2017 412 A 31 H, FRESRFALZHEGZFRE (2016 4 12 H 31 H: [FD, RATAHK. 4
SR8 AN < ANAE H ORAIE <5 389 DA A7 3K ) 0 R 0 ] 5 PR 80k I8, e ) SR AR S A RE WA i 2R 58 7 R R
KW as, T AR B A S B TE KR, DR T 3 R R K AR B X T AR G B R T K R

(2016 4F 12 3 31 H: .

7.4.13.4.2 SMNC R

RIS 57 R ATANR AN, B IE AT R -

7.4.13.4.3 HAMHHE KUK

e 4 P TN 70 At A A R S ZE R TSI A . T A R F R S TS S TR A A
e A SR I 4 3t 85 TR o 1 B R S0 A0 AN 3 LA T S 004 DR 32 A8 20 1 R AR 98 30 ) KUK o

A PERE TSRS 5 I LTRSS, BT I (¥ 5K T 3 4 4% KUK ER BT R 1 S b TR
S E 5E -

AR KL G i B B AL 1 A B AR T A IR R, O ELASRE 2 8 0N H 0 R SE G BT R (RIE 27
0 St 4%

7.4.13.4.3.1 HAA A& XU i 0
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ERs: ARMox
AHAR R
2017412 A 31 H 2016 4£ 12 A 31 H
T H

RO oo | PP i ey
A o Mk R R P —— R SRR T 130,590,640.61 90.99| 24,472,259.44 88.55
GG T —— R - - - -
G PR T —— iR - - - -
o MR R —— S R R R R - - - -
T A P —— AR BT - - - _
oAl - - - ]
At 130,590,640.61 90.99| 24,472,259.44 88.55

e
AT S PG A b IR ZEHE R HLAP N JE & P2 I 60%—95%, (IR 77 B4 %77 LA K v IR M 45

VI3 4 08 i A E 5 i b o 2
IR A5 55 1 L AR T2 4 5 7 VB Y 5%
k.

7.4.13.4.3.2 FABY#E R B BURRME 43 BT

BT 5%—40%, HP G OR B OB B E BB T R HAE — SRR
TR, A e BRI R S 51

ARG TR WS B TR T 1 RGVE R, RIS RS R A& P RSB 1 L

&%
A PN
X et reffiik H R &5 i E s a4 Cafi: NR Mmoo
A IR JR ;AR 8 (1 AR ) A AR
A 20174 12 A 31 H 2016 412 A 31 H
FHIE 100 FE2 ik 5% 7,209,010.27 1,363,900.00
HHAE 100 F850 T 5% -7,209,010.27 -1,363,900.00
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E:
AT G BN IE I A ——B 7 M B R T iR AT G i i Uit AT b . B3ROV At
RSB PE A, Sk T AR H AR AR E T, IR T4l G s RSB ATREMALE)

I, RS B G B B AR A RS TR

7.4.13.4.4 R P R 8 15 B XU RS

REEANME (VaR) & SURAR: FEMHIER W T, HE— SR~ siE s HE BT AR K . B4
WY RTR, MR ART CBER T, SRy sUE S HE M E7E R R R E I N 1ok
REdR . HARXERA: Prob (AP>VaR) =1-a B¢ Prob (AP<VaR) =a,

Horp Prob R B MME SR RN TR ReHR FIRMMESR: AP £IR: HE—SRT =1 — T REA I At
MM ESIRAT: VAR £on: 458 BIEKT o FIITERANME, BIRTREMIEIL IR o A AEmEEK
R

£ 99% 1 ELAF KT R FH AT A AELARE 7R SR B XU

L7 1 Bl RS iR HAEIE 22 5 H O g
TR B

AU 5] A% <5 P B3 7 2H 5 B G R DR AT AN AR

AR G A 2 B AL H OGS RS 2 23 i A I 5 A

e ARHER AR
W Y 2017 12 A 31 H 2016 £ 12 H 31 H

it 27,507,269.37 435,700.00

k-
ER TR A 99%MBEKT T, PRI H AT R H s — NS H N
H T T A% XU BT S S R R RS

7.4.14 FEY T EMRRI T 1 MR T E U A H A R

74141 ARME

741411 NUARMETENEH TR

ANCAZ SO VB e i R 7 A0 A A5 B ARARAT AR AR AR ORIEE . BSGR I A
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B b gmb s, HEBARMIRAK, A RME SKEE R

741412 YA RHMETFEK SR T A

7414121 ZFEREMTEA AMME

T 2017 4 12 31 H, AEESFERUA RMMETHE BRSNS R 10 SR TR 8 T2
—EIRIRBUNIR T 129,922,483.41 7T, J&T 96 2 RARHIAIRT 532,871.20 70, J& T =J2K
RPN RT 135,286.00 7C. (2016 4 12 7 31 H, ARIEERA LA RME T ARSI
PR SR TR PR T — BRMARBIIART 23,989,529.14 ¢, & TH - BERMRFAART
482,730.30 Jt, LJETH=ZRMRH)

7.4.14.1.2.2 A SRHE R R B IR 1A ) K 22 5

SFAUESAE 5 BT LR, 5 I E RIS, RS AER . SR T A A RATEREM, &
HE & ) F 15 R H FE A S IR TSR H I A) . B 5 AN R A T % BB A I A K AR O S A 1 2 Fe A 51
AN JEUs FEARHE A 5 b R S 2 Fe i T8 T 5 R S S BT R 4 B (2
o WEAH S EE A SN R 55 — R IREGE =2 k. AT GBSO AR &S VI N E SR TR A
FAMEJZ R A e (b 5

7.4.14.1.2 3 =R IRA RIHERBAM AL &

ARBESFEA LA S T i B AR TR 2 45 35 (6 i TR = 2R A RRIME IR R B A
R 135,286.00 JG, HAWIAHT N AR T 164,680.00 76, A AR 29,394.00 Jt.

7.4.14.2 R EEIR

BB HUR AT G0 75 B (KR U 00

7.4.14.3 HABEIR

BB HURR A4S0 7 B (1 HoAt 20

7.4.14.4 TF ZARK L

A 5RE T 2018 4 3 H 27 HAARIE & 103 &4 7 AALE.
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8.1 WIREEH™HEHNL

SR ARt

A &/ (o) HESREFREE (%)
& TE Y 130,590,640.61 90.52
Horre SR 130,590,640.61 90.52
2 | EEH®E - -
30| FEE A IR - -
Horr: fiie - -
BE RIS - -
4 (&R - -
5 |ERhfTA R - -
6 | ENIRE LR - _
Horbre W [0 e ) SN IR A 4 i 5 - _
7 |BATEERRGS A AT 13,649,052.27 9.46
8 | HAth T B 35,441.23 0.02
9 |AIF 144,275,134.11 100.00

8.2 MEMIRBATL KK EREAS
8.2.1 EMIRBATI P RHMBARERRAS
GHURAL: AR TS

R R eS| AfprE God HESRRERE] (%)

AR RRG H - .
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KA 2,172,812.78 1.51
il & . 59,455,168.02 41.43
. T R SOKAE AR RO 2,271,113.83 1.58
I 10,295,947.89 7.17
e MEE 68,184.92 0.05
ACIRIZ A A AEATIE B 1,694,447.93 1.18
115 A - .
GRS BRI S 741,898.16 0.52
SRl 40,889,972.00 28.49
s =l 12,213,591.79 8.51
FEL BT RH T 45 MR 25k 175,436.80 0.12
B TR AR R S5 - .
IR PRSI 2 H i it 2 305,030.49 0.21
JE RS B BRI A IR 55l - -
HE - .
PARRS TAE - -
Ak ARE AR R 307,036.00 0.21
oA - .
At 130,590,640.61 90.99

8.2.2 EMIARIEAT WL RIBBBR R RER T A S

ARSI AR IR R R M OB B BT (52

8.3 WAIRIZA MM E o H & 3 7 i E LB R/ R T B SE B 3 B A
GEURAL: AR TS
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S | BEAR iR #HE B ARME o) | HEESEFSAEIE] (%)
1 000333 F IR 149,580 8,291,219.40 5.78
2 601318 Hh 22 116,713 8,167,575.74 5.69
3 000651 %8s 162,600 7,105,620.00 4.95
4 002713 R HI 284,600 6,742,174.00 4.70
5 000910 KIEER 285,600 6,540,240.00 4.56
6 000921 EERE 434,286 6,045,261.12 421
7 000666 LAYl 273,300 5,307,486.00 3.70
8 000036 el i 535,600 4,841,824.00 3.37
9 600048 LR Hh = 280,897 3,974,692.55 2.77
10 600519 HMNFE 5,556 3,875,254.44 2.70
11 600036 AT 110,897 3,218,230.94 2.24
12 600016 RAERAT 323,782 2,716,530.98 1.89
13 000625 K2R E 210,322 2,650,057.20 1.85
14 601166 ol ERAT 133,121 2,261,725.79 1.58
15 600887 Gazallivahis 65,982 2,123,960.58 1.48
16 000002 Jikh A 64,554 2,005,047.24 1.40
17 601328 IBARAT 291,960 1,813,071.60 1.26
18 000166 B3 2R 314,330 1,687,952.10 1.18
19 601288 PNV ARAT 408,755 1,565,531.65 1.09

20 000858 FARIE 19,491 1,556,941.08 1.08
21 600030 HSUESF 85,598 1,549,323.80 1.08
22 600000 THRERAT 121,383 1,528,211.97 1.06
23 601668 Hh [ 3 161,995 1,461,194.90 1.02
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24 002415 g R AR, 36,078 1,407,042.00 0.98
25 601601 SIS NS 33,652 1,393,865.84 0.97
26 000725 HARTT A 231,000 1,337,490.00 0.93
27 601766 Hh [ 2 106,941 1,295,055.51 0.90
28 600276 18 Jifi % 24 18,271 1,260,333.58 0.88
29 002797 F—hlk 125,140 1,226,372.00 0.85
30 600104 FRAER 38,171 1,222,998.84 0.85
31 601169 e AT 156,036 1,115,657.40 0.78
32 600900 KT H ) 71,553 1,115,511.27 0.78
33 000001 P RT 83,578 1,111,587.40 0.77
34 600893 S RIbA 38,700 1,041,417.00 0.73
35 600585 HFIRIKIE 33,724 989,124.92 0.69
36 600837 FHEIES 76,193 980,603.91 0.68
37 601211 2R % 48,600 900,072.00 0.63
38 601988 [ RAT 225,095 893,627.15 0.62
39 000063 PLIE 23,075 839,007.00 0.58
40 600019 F A 95,529 825,370.56 0.58
41 601998 H S RAT 120,501 747,106.20 0.52
42 601989 HEE T 121,500 732,645.00 0.51
43 600518 RS2 32,346 723,256.56 0.50
44 600028 T E A 1k 113,300 694,529.00 0.48
45 601390 Hh ] Rk 81,933 687,417.87 0.48
46 002304 FEW Ay 5,941 683,215.00 0.48
47 601818 T RKEAT 167,899 679,990.95 0.47
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48 601088 Hh [ i A 28,858 668,639.86 0.47
49 600690 T SR 33,378 628,841.52 0.44
50 601336 BRI 8,908 625,341.60 0.44
51 600015 AT 68,639 617,751.00 0.43
52 601688 HEFRIESS 35,517 613,023.42 0.43
53 601006 RZELRE 63,166 572,915.62 0.40
54 002736 FE{F 7 52,551 570,178.35 0.40
55 601788 HEKIUEFF 42,400 569,432.00 0.40
56 601186 Hh kA 49,692 553,568.88 0.39
57 601628 HE PN 18,166 553,154.70 0.39
58 600795 R 170,245 531,164.40 0.37
59 000538 =“MAY 5,163 525,541.77 0.37
60 600340 e 5 SEAE 16,700 524,213.00 0.37
61 601899 L 112,181 514,910.79 0.36
62 000776 IR ESR 28,900 482,052.00 0.34
63 600958 KITUESF 32,800 454,608.00 0.32
64 001979 e 23,200 453,792.00 0.32
65 002142 TIRAT 25,380 452,017.80 0.31
66 600999 AR UE S 24,716 424,126.56 0.30
67 002673 VG UE 34,200 421,344.00 0.29
68 601009 M UERAT 54,320 420,436.80 0.29
69 002594 EAAi] 6,330 411,766.50 0.29
70 601985 Hh A% H 50,700 372,645.00 0.26
71 600010 BN 148,070 364,252.20 0.25
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72 601669 H [ B g 49,792 359,498.24 0.25
73 601198 RIUES 22,900 329,760.00 0.23
74 601901 77 IEUEZR 44,655 307,672.95 0.21
75 002739 IS5 5,900 307,036.00 0.21
76 002252 iR 14,440 286,634.00 0.20
77 601618 [ A 58,110 281,252.40 0.20
78 000069 A 32,121 272,707.29 0.19
79 601111 Hh [ A 21,668 266,949.76 0.19
80 600115 RIS 32,100 263,541.00 0.18
81 000895 B JE 9,816 260,124.00 0.18
82 600606 o i i 35,600 259,880.00 0.18
83 600637 RI7 A BR 15,400 256,564.00 0.18
84 600018 | HEEE A 35,775 237,903.75 0.17
85 601225 B PE 29,099 237,447.84 0.17
86 600023 e /) 44,212 235,649.96 0.16
87 601727 LA 34,900 233,481.00 0.16
88 601018 TS 43,206 229,423.86 0.16
89 002916 TR B LS 2,493 217,464.39 0.15
90 601800 Hh A A 16,472 210,841.60 0.15
91 600050 Hh ] 32,197 203,807.01 0.14
92 600061 E 2 (s 14,100 185,838.00 0.13
93 002920 7 58 7 2, 4,569 178,784.97 0.12
94 002027 I3 AL 12,460 175,436.80 0.12
95 600663 i X W 8,100 154,143.00 0.11
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96 601633 KIRIAE 13,241 152,139.09 0.11
97 300104 SR 34,600 135,286.00 0.09
98 601229 AT 9,230 130,881.40 0.09
99 002352 EE AT 2,100 105,756.00 0.07
100 600919 LIVERAT 13,700 100,695.00 0.07
101 002558 SYNEE:S 2,460 90,528.00 0.06
102 600485 (5% 5,300 77,327.00 0.05
103 601881 Hh [ R 7,100 74,621.00 0.05
104 002024 T 5,548 68,184.92 0.05
105 601857 Hh A 7,081 57,285.29 0.04
106 002915 R A 1,085 38,181.15 0.03
107 603477 P 1,955 37,027.70 0.03
108 300735 HaLEHY 2,390 34,392.10 0.02
109 300730 BHEE & 821 34,112.55 0.02
110 300664 TS S P 3,640 32,323.20 0.02
111 002919 2 e f 821 28,948.46 0.02
112 300727 TEARM B 870 28,701.30 0.02
113 002922 R 1,245 22,248.15 0.02
114 300059 RITWE 1,668 21,600.60 0.02
115 603161 BRI 1,239 20,753.25 0.01
116 603283 TENE I 1,349 19,614.46 0.01
117 603329 A 1,183 17,957.94 0.01
118 002923 TEHR A 954 16,227.54 0.01
119 603080 Hram e 1,187 16,143.20 0.01
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120 300684 oA R 827 11,528.38 0.01

121 603655 BHTE R 881 8,193.30 0.01

8.4 WMEHNREBRRAGHERES)
8.4.1 RV ENSHHE IV & ™ 13#H 2980T 20 L HIBRE A
SRS ARMIT

P | BEARY AR FH R ZAEH S EIRIE SR BE L] (%)
1 000002 JiktA 13,388,701.00 48.45
2 000036 eI ds i 11,097,806.00 40.16
3 000666 LGl 11,097,089.16 40.16
4 000625 KR %E 10,327,965.00 37.37
5 000921 ER 7,783,317.71 28.16
6 002713 o H ik 6,497,908.00 23.51
7 000910 KIX% 6,497,332.00 23.51
8 000963 IR 6,394,480.92 23.14
9 000418 INKHE A 6,096,922.00 22.06
10 002035 M I oy 6,096,821.00 22.06
11 000651 M I HL 2% 6,000,181.77 21.71
12 000333 EHEE A 5,867,555.00 21.23
13 000001 P RAT 5,860,122.00 21.21
14 002142 TIARIT 5,606,730.45 20.29
15 000069 AR A 5,263,204.00 19.05
16 002133 S| 4,999,584.82 18.09
17 000966 KIS 4,999,514.75 18.09
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18 000031 HORR 4,999,308.55 18.09
19 000936 A7 A 4,999,208.14 18.09
20 000059 R 4,999,040.00 18.09
21 000501 FREE A 4,999,002.22 18.09
22 000402 SR 4,998,991.00 18.09
23 002244 TEVT SE A 4,998,917.60 18.09
24 000926 e By 4,998,631.00 18.09
25 002146 SRR R 4,997,337.00 18.08
26 000539 EHJA 4,961,782.30 17.95
27 300258 KR 4,798,873.00 17.36
28 002007 24 4,798,714.00 17.36
29 002472 XA ) 4,798,144.00 17.36
30 002508 LIRS 4,797,902.66 17.36
31 300115 KB 4,797,753.00 17.36
32 002562 VL ERE 5 4,797,262.00 17.36
33 002450 FRAS 4,796,583.22 17.36
34 300054 S 4,688,544.60 16.97
35 601318 Hh [ P22 4,279,228.03 15.48
36 601100 (ERAL TR 4,171,093.00 15.09
37 600048 TRF B = 3,733,138.00 13.51
38 002281 JEIEHL 2,889,613.00 10.46
39 002572 E-E 2,784,334.00 10.08
40 600016 AT 2,732,449.00 9.89
41 600837 M@ RS 2,614,205.00 9.46
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42 601166 Pl ERAT 2,319,406.00 8.39
43 600519 SINFE 2,263,464.00 8.19
44 600585 HFIZKIE 2,217,291.00 8.02
45 300059 KT E 2,002,277.60 7.25
46 600036 AT RAT 1,971,609.00 7.13
47 000166 H 3 25U 1,944,956.70 7.04
48 600893 Hish /1 1,943,500.00 7.03
49 601328 ACWERAT 1,822,089.00 6.59
50 600887 Rl gy 1,540,249.00 5.57
51 601766 A 1,530,028.00 5.54
52 002797 ol 1,445,963.00 5.23
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