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PRI 2 T 3 AN IR T 715 R P A2 E PR ¥ R 45 9% 4 v i G VR AE 117 37 LR LR 0 e sh A5 00 LA & B A7
HeAE L

Bt oxf S A IR [B] 5 <5 KR B RS, AR 2 < PR R < BN Ao ) ) A < 1Y HR D R[] 7 D R 4T 77
WP IEIR SN EFR R, IRFFEE SR TS AT L& ST 5 2 AHVL S . AR G (R 8 BN AE
HEa Rt 7 BB R, LA SO0 T IR RS AR EE T S, R BRI H I [ A
AR AN R, AR S R AR 2

T 2017 4 12 H 31 H, AFEE FrRE I 25 e R 76 0 & 220 5E 2 H 38— H LN BAG
S TG [ B B (P A B AL s ) o [ 5 2 H BASTER, BRI I A AR 9 AR B E & 20 21 3]

=]

W E,

7.4.13.3.1 MEHRNAREESHEE =TS PE R 2T
AFEE RGN ISR F R 1% I (AT SEEIE R ROR S EE BN J (A
TFEE TP RIE PR T s e XS PRI E ) (1 2017 4 10 H 1 H i jifi47) 2 100 A 8 sk e A 3t

42 TFE 62 1T
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S TR MRS EEAT B B, JE R L U BT T A S A S R e R T AR Ui
A 52 B ] (R 45 BT it Aot L A8 LB 2 A RN 1) PN AR BILRE 0 fR 43 B 4R AR S5 S VR F ARt AT R 5 1 e A
gt

FIVIESE, AL b T A B A] R R 30%.

AT G PTFESFIAEE SR S 5 T A8 5y B0 2 g B0 FE B I 32 BRI A e A i FAE R L2
PHE 7.4.12. BEhb, A @I S [0 Gk 51 5 AU AR Bt e MR AN PE R R, L ER—
AN R BRI A Ml . ARG TR TRaEZ R K mE & A SR
G TA M 16%. AR GRS E NG O XS4 G557 % 7 A TAE H AT A8 st 1wl 22 3
D ELREAT S PP A SIS, A DR A A 1 RE [m] B AN 7 A TAF H T AR B8 (1 ] A2 Bl
1B

[, AT ik S48 BN & B Bl WA 5 M BT 0 522 0 PRSI 5E
JEU XS A2 53 %t = (A S5 IR DL B2 AT B AT KPS AT I B R B 5 N B, DL
XF AN RV RIAZ 5y ok T ST AE 5 B RE A B O BEAT 50 285 U 8 S50 Tt A A B I < A 08 [ 52 5 R L 30
PRI AN AE 2 0 T ARG o Ak, AR S < A 0 < BN SN 17 308 [ D 52 5 Jor 49 vt 7 BRI B - AR o 44
ool [ B S S A R KT RIS it PO RS IR 5 0B 22 50 LA DR 44 i 42 2 Fe BT B A2
W ISR FESRUETR BE 7 i L P IR 2 )€ I HAh AR D958 5 06 FOT R [l 22 Sy i, vl %
ST A AR BT R 5 B < A TR 20 R BBV DR — B

EREr LIRS TR AN PESR bn A M I 45 2R K sl P XS o B ) S B, AR e AN T S0 A UL Bl
PERG DL R4 -

7.4.13.4 T RK
T3 UG A2 F6 2 4 T For 2 A 5L 1) 2 SR (B BA SR IR 3 2 D1 i A 1T 37 % 0 A IR 2R AR ) 1
KA IR, AR U AN XU A LA AR A% XU o

7.4.13.4.1 R R
R 2 X 2 i < L 0 2 SO B B e B 52 T I A R AR sl i A A sl R U, o R R U

S T RS B T R BT S B o (B R BRI, FErpis sl R K A i T A T 5
43 Tk 62 7T
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AN T 300 1) 45 ARORR A7 T 37 0] 2R R A I X T AROR IR 82

M R IR o

A 4 PR e < BN S YDOXH AN S < T s PR AR R AR P B 1 BEAT A%, DRI B R A S A
FARE TS B AR AT R

ARH G FAT KORARRIRHR 7> it B A e A TH S, IR R G N R e &G sh il e
FERAEAR KL LS T TR R AR . AT G35 IR R GUBIE 5™ B ZON BT AR, 45 & A

B MBI

7.4.13.4.1.1 FZRR K HE D

A Nt
AHAK
2017 412 A 31 1A 1-5 4¢ 54Dk AitE &3t
H
R
P 827,443,979.6
BRATAA K 827,443,979.68 - - o
i K S 15,285,665.70 - - 15,285,665.70
1 HARIE S 1,555,505.82 - 4 1,555,505.82
N o 3,388,450,387.
et - - 3,388,450,387.63 63
I A HR I 487,092.25 4 38,067,089.36 38,554,181.61
IVEA&iIDSS - - 201,447.29  201,447.29
WE57E Bk - . . i
Hre Rt 844,772,243.45 - 3,426,718,924.284,271,491,167.
73
1 £33
NATIESRE H 2K - 4 52,808,270.07| 52,808,270.07
A} B [R] 3% . 41 12,484,361.75 12,484,361.75
AT PR TR M - - 5,232,042.70 5,232,042.70
AR B - - 872,007.14| 872,007.14
NiATAZ 7 % - - 4,337,813.66 4,337,813.66
HoAh A7 £5 - - 117,461.73  117,461.73
Tt - 4  75,851,957.05 75,851,957.05
GBS | 844,772,243.45 - 3,350,866,967.23|4,195,639,210.

5 44 T3t 62 7T
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68
EEER
2016 % 12 A 31 1A 1-5 % AitE it
H
%
~ 598,656,666.9
AT 598,656,666.96 i )
= N 1,174,737.57 4 1,174,737.57
FHRES 586,062.04 4 586,062.04
N e 214,295,322.8
T oA - 4 214,295,322.83 3
2L ER D R 69.90 14,938.60 15,008.50
MCF] R - - 135,033.16|  135,033.16
UEF5E B - 68,253.29 68,253.29
Hre Rt 600,417,536.47 214,513,547.88| 814,931,084.3
5
1 £t
MNAHEFRIE H 2K - - 4 10,907,465.94 | 10,907,465.94
AT e A1) 3K - - 4 150,292.01 150,292.01
MAHE BN FR M - - 4 1,030,066.56 1,030,066.56
NATFEE T - - 4 171,677.79 171,677.79
NATAE 5 % - - 41 430,299.78 430,299.78
HoAth A7 45 - - 41 63,354.54 63,354.54
UikTiPSeay - - 4 12,753,156.62 12,753,156.62
) 22 S0 sk 1 600,417,536.47| 802,177,927.7,
- - 201,760,391.26
3

T R FR NARSE G KGRI T, %A 20 0E A 3 FHE A B 23] H 2
BEFLLDK.

7.4.13.4.1.2 FZ KR U 23 A

F 2017 4F 12 H 31 H, AEEFA IS DM A SO 5 34 557 3 1 Ee iy
0.00%(2016 4= 12 H 31 H:0.00%), itk 37 7 2 (1748 la T A dE 45 B 7= 13 Jo H K200 (2016 4 12
H31H: [).

7.4.13.4.2 ANC X

5 45 T3k 62 7T
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NI RS A2 Fi5 < R 23 SO BOR SR B eIt B DR AN AR s i A AR e sl A R o A <
WA B Kt AN R T ih A, BRI JE B RN XU .

7.4.13.4.3 FHAhM#E K

FCAd AR DA 5 2 < TR < TR ) 28 SR A (E BOROR B e B[R B T 37 R RN AN 26 LUk
T S ks DR R AR Bl i A AR e B AR XU o Ak 4 F2 AR THIESR A2 5 BT L RV 15 3758 5 B e SR A
f5i, P T  A FA A A URS ORI B MIE IR RAT T B Y B S DL SR PR T 2, T g
VTR T I B BB I

ARG A E BN RN BB A GRS, RA<E BN Rses, @ EZ s
TGO RBURI BT, S5 Tipia TG oL, S 5 Bl B A A SRR g s T8I X AMESR
I AT BoE B i, IR AT G e G RIZ0E B BB dh M AT 8 . AR e IR EE N E
WSS R OIS ALA, BRI, B ICE . BT A AT B, KRB T RE R A
TS A RS o

AT i BB A A PG B AR LA AN A XS . AR SIS A B OB L] R 5
HL TN 0-95%, Horh, BBt TR St E A ORISR B I LU B AMIG T AR B 2k 46 B 1) 80%;
BR TR R, SEMs TR BATAR B AR sl b [IE I 2 fo VR e 3BT 1 oAt
i THAME T ZEE 57 10 5%; /NI AA S 57 o5 2 e B P E I LE Bl AN s T 200%; RS2 5 H H
ZAENBR BRI B S L P RN IS 5 PRE e BLJE Ak e Ok B A B <2 30 1) H 7 — 48 DL IO B0
R AME T2 B 1A 5%. BUAh, ANIEG AL G BN AR H OO A & FIris A7 AOUEZ 7 0 1% S5 it
£, EWiEHZMERTNEN E T NG R, WHG VaR(Value at Risk)F5 R 45 Rl i 45 5 il

(RITELE A A% ARG, RIS ) St RS BEAT BR R A2

7.4.13.4.3.1 FHARMRE XS O
LA, NRTT

AHAR AEER
2017 412 A 31 H 2016 4F 12 A 31 H
T H
b 3 & P 7 S A OReE
N RE ~ihE
AL (%) AL (%)
3,388,450,3
oy M b B e — B SRR T 80.76 | 214,295,322.83 26.71
87.63
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22 51 e A e HE
2 5P G —

Y
%

<

K&

AFAE Y — A2

3,388,450,3
&1t 80.76 | 214,295,322.83 26.71
87.63

7.4.13.4.3.2 FHAbA#E XS I EUR BT
8% BRI 300 F5H o HAh AR AN AR

X B = AR H B 4 B = e )
MR (Cfr: AR o)
AH IR AU AR 2 1 AR 5l PN AR
Gails
2017 12 A 31 H 2016 £ 12 H 31 H
YR 300 FEEL Tt 5% Hn#y 225,605,186.42 1% 39,142,805.18
VR 300 AL R % 5% /%) 225,605,186.42 /%) 39,142,805.18

7.4.14 A BT BN HRERTE U KA F

(O FASIN ]

(a)<fih TH A SR E TR 7%

A FME LSRR Z K, B A SO E TR T = A SR S BT ) B A1
JERIRSE -

SR MRS B USRS R i3 R G R R AN

BRI BREE R U B M S B 7 B A fa L AL PO R A A

EEN=Y S P S/ e W RPN

(b) RS LA SO B T 0 < T H

() &2 K& THA Rl

T 2017 412 H 31 H, AFEERAA LA i Th 2 H AR N S It i e i gt h s T
B EIRIAREN 3,386,896,389.27 76, J& T4 R IXIMARHA 1,553,998.36 76, )& T H =2 K
AHN (2016 4 12 A 31 H: —/Z1K 209,906,121.05 Ji, 5 JZIKX 4,389,201.78 Ji, L& =JZK).

(i) 2> S AR I S VK ) () 2 KA )

X TESRAE 5 i BT AR A 2, A tH I E R SIS ht . 28 5 ANV R (B4 K Bk A5 N )22 2 AN
WEIR) BUR TAEATF AT, ARSI H 22 SRR A IR 28 5 A TE BRI 1%

55 47 T3t 62 7T
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BRAS SRR A R R AR 2 SCHHESUNER — Rk AR b 14 58 b R AN TR A\ AR X
TASCMERIFERREEE B MR BCER AN G 2 SO B 5 — R R 2 5 =R K

(iii) 5 = 2 A SRR A AL 5 &30
o

©ARFFE I LA SeiHE TR ik T A
T 2017 52 12 H 31 H, ARG RFFAA AR LA e (BT SRt 5 (2016 4F 12 H 31 H:

).

(d)ANPAZ Fo i v 0 b T A

ANCAZ Fo A T8 1 4 7 A0 67 £ R AL RLSGR IR H At i 67 f57, LK T MEL 5 2 Fofhr
EAZIR N

(2)HE{E B

MRAE I EGE . B B4R T 2016 4F 12 H 21 HAAR W Fi[2016]140 5 (& B A 4l 5 1
PR H RS A BOR R IE R HIRLE, BUE s s AR TR AR R R R A AT Y
PABRE 7 b BN I E R NN o

MRAE IS, E BS54 )R T 2017 4F 6 H 30 HA I Fi[2017]56 5 (5 T- B 487 i e
AR PEED KM, SR EHENIEE SE P IR R A RN BT, EREfR
Gyik BTk, H I 3% AIAEMCR SN BB . X B dhAE 2018 4F 1 H 1 HTiz B 2 R A i1
ERNBAT N, REGPIEEB, A CHOEERR, CBRBINEE ™ M EEANLEH
1 B HEAE AL SRR 200 o R o

AL, B, EXBS ST 2017 4 12 H 25 HA M Ai[2017]90 5 (T AL E & %=
HEAT BRI S B BCR AIE ) X P P A BENH 2018 4F 1 H 1 Hilig & WA = iR gt iy
FRSS KA A7 4 Rl b B LE oLl 5% A AU o A HE R

R BISECRE A AR SR E 2017 £ 12 A 31 H AW SIRAT 2017 4 28 R TR0 o
RV R EFIEERAN, FE T~ iR H AL ST 7 E U0 10 HAth 8 ZE 5 1

48 1L 62 TT
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8 BRAEGHRE
8.1 MIRESHE=HEIHM
SHHEA: ANRTI
5 i H & A BT (%)
1 BLas $5 5t 3,388,450,387.63 79.33
Hope SR 3,388,450,387.63 79.33
2 Bewn - .
3 ] WAL 7 4% % - -
Hrpe fige - .
PP RRUE SR - -
4 b4 R AR - -
5 G RATAE SR - .
6 SN IR 4 i % - -
Fors S R 0 11 SN
E Lt ) )
7 %ﬁﬁﬁﬁ%%%ﬁﬁé 842,729,645.38 19.73
1t
8 A & 1 55 40,311,134.72 0.94
9 ait 4,271,491,167.73 100.00

8.2 HIREAT WA RKBEREAS

SRR NIRRT

i 3 4 B PRV L A
AL 1Tk 2] AR E
(%)

A Zg\ *4(\ q&\ @l“_/‘ - -
B KA ) .
C il i b 2,317,623,275.72 55.24
5 7. #J. BRR BoKAE =R

A4 16,143.20 0.00
E MY - .
F ok A E A ) 3

549 Tk 62 7T
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G IEIBH . O hE AR EOL 17,942.76 0.00

H | £k ; ;
F AR AR BB R

Sl 110,991,372.71 265
J | &Rk 959,769,330.04 22.88
K b7zR: Y|4 ) .

L | ALGEANR 55k 55k ; -
M | BEABEFEASAR R 550 - -

N IR PRI F s B B 32,323.20 0.00
0 JE R IRSS . BTN H A AR 551 B} .
P HE . .

Q | BAEMA&TAE - -
R | XXtk EMEGERL - -

S é/ \%

¥

it 3,388,450,387.63 80.76

8.3 HARZA SLMME G ZE S =B LB K /ANEE R I BT A B B R A 4
SRERAL: NRTTT

o T
FFg | AR Jie ZE A4 FR (k) A RME
fE LA (%)
1 600519 DVMERE 561,531 391,662,257.19 9.33
2 600809 Ll 75 931 6,758,573 385,171,075.27 9.18
3 000858 TR 4,819,752 385,001,789.76 9.18
4 601601 ERIE NS 9,045,621 374,669,621.82 8.93
5 601318 Hp [ P22 5,289,304 370,145,493.92 8.82
6 600887 R A7 10,338,244 332,788,074.36 7.93
7 000568 FMEE 4,455,001 294,030,066.00 7.01
8 600702 TeHE1S 6,086,813 284,010,694.58 6.77
9 601628 PN 4,021,996 122,469,778.20 2.92
10 000725 AT A 20,032,200 115,986,438.00 2.76
11 600406 FH R i 6,069,872 110,957,260.16 2.64
12 000001 P RAT 6,953,717 92,484,436.10 2.20
13 600885 TR Ay 1,164,606 48,179,750.22 1.15
14 300124 WNER 730,750 21,206,365.00 0.51
15 002456 RRFERHL 829,500 17,079,405.00 0.41

%5 50 T3k 62 7T
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16 600276 TE 5 R 24 217,800 15,023,844.00 0.36
17 002294 (ERES 196,400 8,875,316.00 0.21
18 000063 O TH 230,400 8,377,344.00 0.20
19 000661 K mH 44,241 8,096,103.00 0.19
20 002859 EEREL 16,665 563,277.00 0.01
21 300713 o] Kty 7,008 524,688.96 0.01
22 002860 IR 7,980 317,524.20 0.01
23 300616 W i B 1,858 293,601.16 0.01
24 002920 1 B8 7 4,569 178,784.97 0.00
25 300735 HaL R 3,764 54,163.96 0.00
26 002915 TSR A 1,085 38,181.15 0.00
27 603477 PR A 1,955 37,027.70 0.00
28 300730 BHaIME B 821 34,112.55 0.00
29 300664 S 8 2R LR 3,640 32,323.20 0.00
30 002919 4 AR 821 28,948.46 0.00
31 002922 IR 1,245 22,248.15 0.00
32 603161 Bheds i 1,239 20,753.25 0.00
33 603283 FENG I 1 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 HaRHS 827 11,528.38 0.00
38 603655 BT AL 880 8,184.00 0.00

8.4 MEMABEB R ASHE AR
8.4.1 RHTN A H HIHIR-S B H 2% BRAT 20 44 IR A 40

SEERAL: AR

o IR 4 BT A
5 Ji AR Je ZE A4 R AIA RIS
Eepl (%)

1 000568 PN E A 508,838,939.49 63.43
2 000858 TR 483,821,638.58 60.31
3 600809 Ll 76 ¥ 444.,055,148.52 55.36
4 600519 DVMERS 391,505,563.23 48.81
5 601601 R R 381,942,106.53 47.61
6 601398 TRRAT 338,379,037.47 42.18
7 603799 HERE Y. 336,113,405.83 41.90
8 002466 RFFH 330,316,979.51 41.18
9 600887 PRI 7 313,913,683.11 39.13
10 002460 R 302,687,470.88 37.73
11 601318 o [ P22 297,389,620.63 37.07
12 600702 EFY 265,219,149.12 33.06

5 51 i3t 62 7T
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601939 HWERAT 247,647,202.74 30.87
601628 HE AT 218,201,945.09 27.20
601288 ANV ERAT 198,152,790.99 24.70
600585 HFIZIK R 186,709,193.71 23.28
600183 A i B 181,579,258.99 22.64
601688 HEFRIESS 163,486,205.15 20.38
600030 HEIES: 157,861,198.71 19.68
000725 AR A 149,438,693.14 18.63
300450 ST R 147,279,306.44 18.36
000001 P2 BT 141,503,513.29 17.64
600884 A2y 140,426,672.40 17.51
600110 R Ay 139,408,766.74 17.38
000651 & 7 HL 2% 138,495,910.17 17.26
600406 FH, B Bty 132,636,660.23 16.53
002108 1M B B 132,136,912.32 16.47
002415 RN 131,838,715.49 16.44
002636 oy Skl 127,246,497.41 15.86
601211 HE =8 %% 121,439,847.26 15.14
000786 JeHr At 98,382,185.27 12.26
601336 e RS 85,633,033.40 10.68
000596 DT 74,383,784.33 9.27
600885 TR WA 72,991,152.71 9.10
000776 I RAES 69,061,575.57 8.61
600779 IKFEYi 68,536,946.85 8.54
600999 LS 68,036,511.59 8.48
600276 T 5t R 24 59,169,873.47 7.38
601377 MV 58,175,031.05 7.25
002304 PRI AR 57,630,300.61 7.18
600068 BN 57,560,862.76 7.18
002142 TUERAT 53,348,629.70 6.65
601009 P AT 53,042,539.20 6.61
000063 M T 50,326,509.88 6.27
000630 WA 50,184,874.00 6.26
601328 CIERAT 50,152,979.68 6.25
000980 R 48,913,561.78 6.10
600309 Jitete sy 45,038,298.67 5.61
300073 E=PARE 5 41,309,070.43 5.15
600808 A 41,018,882.36 5.11
002340 MR 39,999,340.56 4.99
600282 PNy 38,226,688.00 4.77
002797 Ak 33,969,628.60 4.23
601800 Hh [ 22 33,454,231.16 4.17
600507 J7 REHEN 33,286,885.12 4.15
600782 ETR A 32,905,759.40 4.10

5% 52 3t 62 7T
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57 300033 [ 46151 32,439,247.63 4.04
58 601168 [LE 4 31,811,810.00 3.97
59 600703 —EH 30,696,272.92 3.83
60 002027 I3 IRAG 26,990,609.15 3.36
61 600109 [E £ E S5 24,994,292.16 3.12
62 600390 FHBA 24,755,457.63 3.09
63 601766 W E 24,718,266.80 3.08
64 600066 FIHEE 22,290,568.80 2.78
65 300124 MINIIES% N 21,163,099.12 2.64
66 600027 A6 H [ 20,047,297.00 2.50
67 600011 Hefe [ br 20,045,950.18 2.50
68 601901 5 RS 19,059,112.00 2.38
69 002456 BRAERH 18,337,461.00 2.29
70 600409 =R 17,601,091.50 2.19
71 300083 Hhe 17,358,676.76 2.16
72 002241 WK A 17,089,042.60 2.13
73 600176 HEEA 17,044,158.80 2.12
74 600019 Es)ival 16,292,326.40 2.03
75 601225 B P IR 16,080,454.81 2.00

TE: SRAEPHL RN RS RSN LA HE) A, AHREHRL S .

8.4.2 RFEH SHE I HIWIR &P 1#E 2% BiAT 20 & IR B 4E

SRR NIRRT

IR A B 1A
¥ Ji SR AR JIE S5 A4 R AHA RS2 S
tefil (%)

1 002460 EEREE A 422,456,954.59 52.66
2 002466 RIFHRM 400,890,276.53 49.98
3 603799 £y |4 355,311,375.63 44.29
4 601398 TRHAT 341,865,317.26 42.62
5 000568 PN E A 284,369,632.82 35.45
6 601939 BT 256,914,453.52 32.03
7 000858 TR 234,501,223.04 29.23
8 600585 K e 195,860,447.39 24.42
9 601288 A ARAT 195,460,045.76 24.37
10 600183 A i B 178,541,154.85 22.26
11 600110 AR 164,438,301.81 20.50
12 002108 1M B Bk 161,757,992.94 20.16
13 600030 S IESR 157,131,400.23 19.59
14 600519 pivME e 152,245,193.39 18.98
15 300450 e 151,053,328.14 18.83
16 000651 & 71 HL 2% 145,198,395.68 18.10
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601688 HFRIESR 144,034,286.93 17.96
600884 A2y 141,958,294.94 17.70
002415 T AR 134,505,674.13 16.77
002636 Kok a e el 120,729,014.36 15.05
601211 E =2 % 117,331,192.69 14.63
601628 PN 91,121,631.09 11.36
000786 et 90,562,100.13 11.29
601336 e RS 89,517,493.57 11.16
600809 Ly v 39 74,553,145.03 9.29
000596 g aeli] 74,152,127.04 9.24
000776 I RAES 69,441,640.20 8.66
600779 IKFH: 4 69,211,632.05 8.63
600999 R ES 61,601,215.33 7.68
002304 PRI AR 58,247,960.20 7.26
600068 BN 57,218,563.11 7.13
601377 MlViE 54,576,146.38 6.80
601601 EHE NS 54,538,135.64 6.80
002142 TUERAT 51,417,993.36 6.41
601009 P HUT 51,395,085.65 6.41
601328 ZIERAT 49,853,880.44 6.21
600808 Ry 48,368,851.04 6.03
000630 WA 47,926,769.44 5.97
600282 2Rl 46,916,979.83 5.85
000980 IR 45,967,736.42 5.73
000063 PIEH 45,133,590.28 5.63
600276 T 5t R 24 44,443 513.49 5.54
600309 it 43,839,405.37 5.47
601318 Hh S22 43,205,078.33 5.39
600885 TR WA 41,506,875.15 5.17
000001 P RAT 41,295,971.60 5.15
600409 = KA 40,613,375.43 5.06
600507 J7 REF 40,344,844.21 5.03
300073 YR 40,247,766.14 5.02
600782 EAR I A 37,273,891.51 4.65
002340 YIS 36,072,732.63 450
000725 HRJT A 34,458,943.00 4.30
002138 2% L 33,992,008.81 4.24
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