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OB BEAT B VP AL SR, B DR AR DA R B ] R SR 7 A A H AT 22 B8 7 i) vl A2 B
fH.

I, AL ik S BN & B Bl WA 5 K BT 0 522 5 0 TSR, 58
JEXHAZ 5y 5t F M S5 IR 0L AT T RATH KPS T e B R PUR B 5 HEANE 2, DL
Xt AN RV FRIAZ 5y 5ok T ST AE 5 00 RE A B O BEAT 50 25 U 8 S5 Tt ™ et A B I S 08 [ 52 5 PO 30
PR FIZE Gy % T AR o Ak, AR T 4 (10 5 4 BN T 7 308 [ D A8 5 O 4 ot 5 B . AR o 41
fil PR 5% SO 52 A R K5 R I 49 ot ) USSR B0 5 B AR 50 DURA R B i 42 2 Fe A (B T BR A2
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7.4.13.4.1 RIRRK:

)2 RUR 2 8 4 i R 2 SO B BRI 4 3t 182 T R SR AR B T R A Bl R o ) 2 Rk
ST RUSTI 1 T TR TS E0A R AR, 3o s R i T AR T I 45
AN IS 16 2 SRORRA 1 0 2 300 5 A 5 o SR B T B T ) XU

A 4 P e 4 BN G YD AN 2 < T o PO AR S BB PR B 1 EAT A%, DRI R R AL B A
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AFE B SORARI R i B MR A TR, BRI G M & B S sh Bl
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2017412 A 31

H
%
- 741,654.1
HRATAA K 586,741,654.14 - | 586 65 A
i K S 16,687,577.67 - - 16,687,577.67
FHRES 1,487,876.93 - 4 1,487,876.93
N i 4,031,145,622.
B R et - - 4,031,145,622.07, o7
SENIR S Gl gt
F
MR R - - 14424501  144,245.01
AL HR D R 727,918.15 4 24,338,873.10 25,066,791.25
MRIEFR 5 H K - 4 14,434,658.54| 14,434,658.54
R At 605,645,026.89 - 4,070,063,398.72|4,675,708,425.
61
1 £t
MNAHEFRIE H 2K - - 906,075.34  906,075.34
AT e [R] 3K - 41 69,625,204.29 69,625,204.29
MATH RN FR M - - 5,943,893.66 5,943,893.66
NATFEE B - . 990,648.94  990,648.94
NATAE 5 % - . 6,349,000.09 6,349,000.09
HoAth A7 45 - - 239,874.00  239,874.00
UikTiPSeay - 4 84,054,696.32 84,054,696.32
| 2R ok 11 605,645,026.89 - 3,986,008,702.404,591,653,729.
29
FEER
2016 % 12 A 31 14EPA 1-5 4 5 E N aps &1t
H
7
. 104,748,469.1
ATAEK 104,748,469.16, ] | 104,748 696
i R S 4,449,916.90 - 4 4,449,916.90
17 HPRUES: 434,450.30 - 4 434,450.30
N o 494,057,861.9
A Gy M A b vt e - 4 494,057,861.95 :
IVEA&AIDSS - - 27,301.86 27,301.86
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A HR D R 127,838.01| 127,838.01
B 109,632,836.36 494,213,001.82 603,845,838.1
8

£t
A I [ 2k 332,163.86 332,163.86
MATHEFE TR 867,394.51 867,394.51]
NATFEE 77 144,565.76 144,565.76
NATAE 55 % 2,104,934.95 2,104,934.95
HoAh A7 £5 60,396.37 60,396.37,
Uikiigsean 3,509,455.45 3,509,455.45
) 2R AU Bk 109,632,836.36 600,336,382.7,

490,703,546.37,

3

T RAPFRAARSE GG KA IAE, %A 2 0E A 3 FHE A B s3] H 2,
REFLTRK.
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(2 B AR 36 4 W 7 1 JC B2 (2016 4F 12 A 31 H: [H).

7.4.13.4.2 FMC R
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Ak i BB A A 0 B B AR L A AN A XU o AR S P B8 F IR B I B AR T3 4 B8
PRI 80%, HR Bt Tk AR S E 1 LK I+ AUIE SR B AR B I BB T 80%; BEANAZ
Fy H H A AEANBR BRI B 5 A RN S 5 PRAE S IR » B ORAFAMR T 6 019 E 5% 10 DL s8]
WHAAEFELLARBURGTR. AL, ARG NHE G 8 BN EE H AR G I A AOIESF % St 4%
SEWIE H 2R g BINEN BT NS B2 &, BLHE VaR(Value at Risk) 4R35 R I it A4 5 <5 i s v

FEANAE URE, RIS AT FEH0S XU FEAT R A3 61 o

7.4.13.4.3.1 HAbHR KK O
SERAL NRMIT

AHAFR TR
2017 4F 12 A 31 H 2016 4F 12 A 31 H
TiH
e A RarE o FE 4 R
N RE N RINE
LB (%) HEEB] (%)
4,031,145,6
T MG T — I SR TR 87.79 | 494,057,861.95 82.30
22.07
T M a R rr—FE SR
Lo i —nweEi
%
A G Rl e — BUIE Bt
4,031,145,6
&t 87.79 | 494,057,861.95 82.30
22.07

7.4.13.4.3.2 FABAAE KU AU 2 B

M FRiA 300 R AN LAl i R EAE
KB S 53R H G B 1HE Y
MG A (A NIRRT
FHOR AR A2 B ) A2 5 A AEREK
ral
2017412 A 31 H 2016 412 A 31 H
IR 300 50T BE 5% Jd/># 267,968,586.57 Jdi/b# 32,879,709.36
TR 300 R T 5% 1§ N 267,968,586.57 1% 32,879,709.36

7.4.14 HEITHEBM T STHRER T U AR
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47 T3 63 TT




[ 28 ELIK I+ IR ER AL SR 43 B ik 4 2017 SF4F A 7

(a) Efh TR SHET RN
A FHHETRECRPTERRK, B A SROE T E BRI 5 B A 2SR AT E R A

JERRIE -

R MRS B G ER 1T3 BRI
BRI BRER — RN A A M 9K 57 B f5 LR BE) R PO  F RR AAE
SRR AT B AN AT I

(b) FFEERILLA e E T R il TR

() SEW&EATHA M

T 2017 47 12 H 31 H, AEEEFA 1A A TR B H ARSNGB 10 &b 8 T
R IRAREA 4,029,591,623.71 76, J& 58 2 IRIIARETHN 1,553,998.36

76, KR THEZZ R (2016 4 12 7 31 H: 58— ZRIMARETN 489,677,322.01 75, H
EIRIARBHN 4,380,539.94 76, TLH=EUO.

(i) 2 SeHHE TR kI8 1 KA 5

XIS AC 5 i T BER A S, 35 HBLE RS R A2 5 NG ER (B BR R A5 I (22 o AN
HER) s BUR TARAIFRATER I, AEEAS THEM H EZ 5 WRERH I 225 AR e &
BB JUITA) g A R I SR AN 77 B 2 SCAM B SN S — 2K AR i 1 VA 28 b SR P AN mDUE 2 i A AELX
TR BRI MRERE, WhE M R T & SUHE N R 28 — R IIE R 2 =R K

(iii) 25 =2 Fe i (E AR B A AL 5 &30
o

() FEFFLRILAA RMETH R & TR
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AL SEUHME T B Rl B A 4 5 32 B M SGROUM EL Al i f 5t KBS 2 fe i
EAHZEIR /N

(2) HE{ER

MRAEVTEGE . EEFS SR T 2016 4F 12 J 21 G 1 FE[2016]140 = (O T-Bfhaml [
FEI R B HE RS SR E B BCR @R B E, BE T hIsE AR T R RS E RN A AT Y,
AT 7 E BN E R AR o

=

MRAE B, EBLSS )R T 2017 4F 6 F 30 HA i Fi[2017]56 5 (5% T- B2 45 7 i d B AL
AR EED FE, SR E NI E B s R R R NG E RN AR AT Dy, EE
ST, 1 3% ISR E R . X BUE P A AE 2018 4F 1 H 1 HATIZ & AR A A (14
ERNBAT N, REGPEEB, ANEED: CHGEERTY, CBRBINRE ™ M EEANLEH
1 B S AR S R BSE 201  HRG o

AN, WEGE. BERFLSSEmT 2017 4 12 H 25 H A6 I FL[2017]90 5 (9T AN € ¥ 7~
HEAT BRI S 0 B BUR @ ) X P& = A BENH 2018 4 1 A 1 Hilia & v = iRt o

ASS R AL R < R R o e L 55 1 B A R AR RE
FIRBISCERN AL 4 2017 £F 12 H 31 HIIW 55 IRB0AN 2017 42 48 BRARTC M o
(3) FRa SEHHE MG ERAL, AT SR H AL G0 75 50 I 10 HoAt 1 2L 0

8 BREAGHRE

8.1 JARE ST HEHIR
emh: ARMT

75 e Eax S B E S (%)
1 B2 $5 % 4,031,145,622.07 86.21
Hope R 4,031,145,622.07 86.21
2 FEH T
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SENIR A 4 il gt

Horp: K RIS NGR
Rl B

AT 304
1t

HE & &

603,429,231.81

12.91

Hofth 457 58 7

41,133,571.73

0.88

it

4,675,708,425.61

100.00

8.2 HIRBATI AR EREAS

SHERAL: ANRMT

v

RIE S|

o 3 4 U Ve LA
(%)

VO NI ON::N 4

R

il gl

2,628,246,317.77

57.24

T 3 T00 IRAROR A N
VAl

16,143.20

0.00

m

2L

R A Z

LB EREATHREL

17,942.76

0.00

I ©

AR O

5 R BARAE S
5k

BRI

18,408,583.59

0.40
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1,384,424,311.55
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=
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N | KF FREERIA LBt b 32,323.20 0.00
O | HRRS . BEAHAb RS ] ]
P |#AE ) ]
Q | BAMASTAE - -
R AL AR ERIR R . .
S o . -

it 4,031,145,622.07 87.79

8.3 HIRAEZ A SMME 5 E S 7= E LU KN HEFF I BT A B 1R A 4
EBEAL: NRFTT

i B 4 T i
g | REAE Ji SR A PR (k) ARME
1B EE A1 (%)
1 600519 PivliE e 615,683 429,432,735.67 9.35
2 600809 Ll 78 31 7,485,571 426,602,691.29 9.29
3 600702 e 9,035,500 421,596,430.00 9.18
4 600036 FARRAT 14,516,615 421,272,167.30 9.17
5 000858 TR 5,249,337 419,317,039.56 9.13
6 601318 Hh S22 5,887,163 411,983,666.74 8.97
7 601601 R R 9,751,658 403,913,674.36 8.80
8 600887 BRI A 11,813,755 380,284,773.45 8.28
9 000568 PN 5,148,419 339,795,654.00 7.40
10 000725 HARTT A 21,099,000 122,163,210.00 2.66
11 601628 HE AT 3,868,855 117,806,634.75 2.57
12 600885 TR A 1,324,657 54,801,060.09 1.19
13 000001 P RAT 2,214,148 29,448,168.40 0.64
14 600406 FH, R Fif 1,005,168 18,374,471.04 0.40
15 002456 KRFERHS 537,400 11,065,066.00 0.24
16 002294 IR 222,489 10,054,277.91 0.22
17 000063 F 2 264,400 9,613,584.00 0.21
18 600276 TEE R 2 12,327 850,316.46 0.02
19 002859 HEREHY 16,665 563,277.00 0.01
20 000661 KA = 2,922 534,726.00 0.01
21 300713 o i 7,008 524,688.96 0.01
22 002860 IR 7,980 317,524.20 0.01
23 300616 ¥ f 1,858 293,601.16 0.01
24 002920 7 5% 7 4,569 178,784.97 0.00
25 300735 JtalRHE 3,764 54,163.96 0.00
26 002915 TSR A 1,085 38,181.15 0.00
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27 603477 PR A 1,955 37,027.70 0.00
28 300730 BHaIME B 821 34,112.55 0.00
29 300664 IR BIN IS 3,640 32,323.20 0.00
30 002919 4 AR 821 28,948.46 0.00
31 002922 AR 1,245 22,248.15 0.00
32 603161 Bz 1,239 20,753.25 0.00
33 603283 M I A 1,349 19,614.46 0.00
34 603329 i A 1,182 17,942.76 0.00
35 002923 Ty 954 16,227.54 0.00
36 603080 HrEE KB 1,187 16,143.20 0.00
37 300684 AR 827 11,528.38 0.00
38 603655 BT AL 880 8,184.00 0.00

8.4 MEM N BERHASKIEKRZES)
8.4.1 RFTNSHE i HIHIH & H ™ $#{H 2% BiAT 20 4 KRR BI40

SHERAL: NIRRT

o IR 4 BT A
5 i =S Ji SR A PR N AN X
Eepl (%)

1 000858 TR 565,300,507.16 94.16
2 000568 FINEE 541,794,411.63 90.25
3 600809 Ll 75 931 519,074,098.29 86.46
4 600036 AR ERAT 473,361,548.89 78.85
5 601398 TRRAT 448,029,806.39 74.63
6 601601 R R 426,416,053.76 71.03
7 600519 DVMERE 399,156,663.51 66.49
8 002466 RIHR 392,772,984.96 65.43
9 600702 Fr AL 391,354,909.51 65.19
10 601318 Hp [ P22 386,447,858.30 64.37
11 603799 R 377,833,792.77 62.94
12 600887 PRI A 361,320,117.30 60.19
13 601288 FAMVARST 312,147,454.20 52.00
14 002460 e LN 311,708,491.62 51.92
15 601628 PN 303,758,573.06 50.60
16 601688 HEZRAUE S 246,027,798.37 40.98
17 300450 VR i 238,617,860.77 39.75
18 600585 K e 225,365,661.50 37.54
19 600406 FH, P Fify 177,452,594.87 29.56
20 600030 S IESR 175,517,754.39 29.24
21 601211 2= 2% 171,127,675.62 28.51
22 600183 A B 162,826,497.45 27.12
23 600999 FRIES 140,074,931.74 23.33
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000725 HRTT A 139,276,091.59 23.20
002415 T IR 131,968,194.82 21.98
000786 JeEr st 126,333,536.43 21.04
600110 R Ay 115,505,164.50 19.24
002108 WM B R 113,556,683.85 18.92
000651 & 7 HLA% 105,317,244.86 17.54
000001 P2 BT 105,063,483.12 17.50
002636 & EA 97,617,978.92 16.26
601377 PlVIES 89,506,175.04 14.91
600884 Ay 84,867,427.26 14.14
000776 I RAES 76,785,919.78 12.79
601336 W ORI 68,556,398.10 11.42
600276 fE 5t R 24 63,302,280.26 10.54
600282 Rl 59,690,576.16 9.94
600068 BN 58,635,880.29 0.77
600808 LR A7y 57,240,298.21 9.53
600507 J7 R 56,946,516.42 9.49
000596 LEiL] 56,288,484.42 9.38
000063 Hh O TH 54,031,922.16 9.00
002797 Ak 52,995,352.20 8.83
600309 Jiteths: 52,919,008.47 8.81
002304 EI Ay 52,195,243.03 8.69
601328 CIERAT 52,169,036.64 8.69
600782 SETAM I A 48,435,249.51 8.07
601988 o EARAT 48,242,616.00 8.04
002142 TUARAT 44,334,512.82 7.38
601009 B ARAT 44,199,526.71 7.36
000980 IR 43,207,991.37 7.20
600779 IKFH: Y 42,487,019.75 7.08
002340 MM E 38,175,949.11 6.36
600885 TR WA 37,389,521.26 6.23
601600 Hh R, 36,950,807.99 6.16
600703 = 36,209,312.48 6.03
000630 WA 34,896,811.70 5.81
601800 Hh [ 52 30,268,136.00 5.04
300073 E=PARE 5 29,280,714.64 4.88
601168 PEHA Y 27,460,066.00 457
002027 I3 AR 25,296,901.98 4.21
300033 [F] 4615 23,750,847.11 3.96
600066 ESian 21,331,602.84 3.55
300083 hER e 20,023,616.37 3.34
600390 FIRIAWN 19,545,565.88 3.26
600109 E &1k g5 19,482,126.82 3.25
601901 5 IEiESR 15,598,113.26 2.60
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68 600019 ENIA 15,259,975.00 2.54
69 002241 WK 14,862,779.07 2.48
70 601012 B L A7 13,879,192.00 2.31
71 603186 A IEHTA 13,718,169.65 2.29
72 300072 =% 37873 13,062,081.59 2.18

T SRAEPHLRNRL S ORECRN R LA HED A, AFHREHR S % .

8.4.2 RITEH SHE i HIWIE & B 1#H 2% BiAT 20 4 KB =B 4E

SRURAL: NIRRT

o A3 4 B P A
5 Ji SR AR AR AR RS S
tefsl (%)

1 601398 TR HRAT 492,663,218.96 82.06
2 002466 Ve N4 450,916,935.34 75.11
3 002460 Erzs N4 426,866,017.11 71.10
4 603799 e R 399,933,634.89 66.62
5 601288 LNV ERAT 344,746,295.23 57.43
6 000858 TR 335,297,674.39 55.85
7 000568 PN EE 307,704,621.53 51.26
8 300450 S PR RE 237,091,128.69 39.49
9 600585 HRIZEIK Y 236,579,838.97 39.41
10 601688 HEFRIESF 213,931,426.85 35.64
11 600519 DVMERE 196,122,926.63 32.67
12 601628 HE AT 179,631,386.70 29.92
13 600030 SRS 172,824,459.94 28.79
14 601211 E 22 %% 162,875,504.50 27.13
15 600183 A m B 159,419,401.96 26.56
16 600406 FH, R Fif 145,897,233.51 24.30
17 600110 T B A 145,378,305.42 24.22
18 002108 WM B ER 139,591,850.13 23.25
19 002415 T R AR 135,503,421.68 22.57
20 600999 U 129,443,326.04 21.56
21 601318 Hh S22 122,416,408.83 20.39
22 600809 Ll 76 ¥ 119,574,373.51 19.92
23 600036 A RAT 118,670,209.78 19.77
24 000786 Bl /ey ) 116,071,710.28 19.33
25 000651 & 71 HL 2% 108,903,220.91 18.14
26 002636 S EA 102,182,778.84 17.02
27 601601 HH [ R PR 90,435,651.10 15.06
28 601328 CIERAT 89,201,639.29 14.86
29 600884 A2 Ay 89,172,700.98 14.85
30 601377 MAVAES 83,953,971.92 13.98
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000776 I RAES 78,192,328.60 13.02
000596 LEiRe] 71,471,571.50 11.91
601336 W RIS 71,224,269.92 11.86
000001 P ARAT 67,739,557.37 11.28
600282 AN A7 66,719,314.66 11.11
600276 TE 5 125 24 65,486,254.96 10.91
600808 R A7y 63,533,710.20 10.58
600507 J7 REF 63,013,703.92 10.50
600779 K 57,980,510.15 9.66
600068 BN 56,717,835.57 9.45
600782 W i 53,774,605.88 8.96
002304 FE o 52,740,751.66 8.79
600309 JitefL 51,475,647.91 8.57
000063 G TH 50,206,339.97 8.36
002797 H—ahlk 48,390,194.60 8.06
601988 W ERAT 47,165,950.70 7.86
601009 P HUT 43,137,428.60 7.19
002142 TUARLT 43,033,922.08 7.17
000630 WA 42,565,507.69 7.09
000980 BTG 40,006,751.52 6.66
002138 i H ¥ 40,005,148.86 6.66
600703 =HEH 38,761,628.39 6.46
601600 W E R 36,085,562.00 6.01
002340 FE R SE 34,400,287.81 5.73
600409 — R 30,423,910.74 5.07
601800 H [ 52 29,746,515.24 4.95
300073 YR 28,203,151.37 4.70
300033 [F] 445 23,679,200.88 3.94
601168 (L 274 23,159,421.03 3.86
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