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I e RIS 7 A ) AT RE A K o AN SE A0 R R R LR R, ST XS5 2 ) 7 A R R B XU 487
FOPRRE o T AE B AT B M BE A, RIS A S B RH% 5% H bR, GG B firiz H] < fl TR 0 F
fiE, I REE AR B TEbR . B, R IR, B A R B AR R RS A S PR R
SIS AT SE 0 & RS BEAT B A A AN TEAL, R I AR N S, A XU i E AT AR 52 ) YL Y
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6.4.13.2 15 FI K

5 FIR R 3 G Al R AL S0 FRIBAT G A 5T, S HESITREHERZRKATA
LGS RS AT BA B, S EOE S BRI R AR A XU <

AR ) < B NAESE 5 BN 58 G0 T B BRI BEAT T 7870 O PPAS o AT ARAT A7
AFIRAE A G OFEE AT b B B RAT, BRI S ARAT A7 SR A5 KU AN B R . AT AEAE 5
BEAT HIAE 5 S LA b ERIE 25 610 45 A IR DT 2 7] A28 536 T 56 BGIE S A WOR R TG 5, 13240 XU
ATRETEAR /N

AEE S INE 75X E B, 55 FiE RO R4z HIE SR K
A7 NEE F RS, Hol it 7 B 4 9% LA 23 B30 XU o

T 20175 6 A 30 H, EEIMIFHRTE (2016 4 12 A 31 H: [F).

6.4.13.3 FLzhHE X%

AN XU 46 5 e 7E AT 5 el 60 5 10 S5 I SR 8 G e XU . A3 4 (RO Bl
PAR:— 77 >R B T e AR A AT BRI R B [l R A 8, 5 — D7 TR | TR L A
FIT AL P2 5 T 23R 0 R T4 5K ) A TR R e s R 5t ¥ 2 o 1 0 £ 7 470 Hh BIUR B8 3 O 00 R LA
PR RS AT o

B SO B2 (BT 5% <5 ARV BN XU, A 5 < ) e < A TN A X A 8 < ) Y UG [ 156 V3 1A T 7™
IR TR, IRFFE SRR A S PR I e kT 52 HILE . ARG R4
NAERE G A R T BB, 2 e AR 00T e[l H i R A 307 2K, st Rl 0
TR [ A iy SR ROV B M XU, A AR IR B i A A 2

S RIS TIPS SR, A o o B AT A ) RO A B 1 ) Bl
HBI SR, TSNP BRI T R RO, AT A OB rh B RS . A A R SN 1] P 72
BLRE TG A48T L T AR BB 7 EE 25 0 3 8 R B9 L e 388 52 R AR A5 o R el . A
SRR T — KA T RAT M S A S P E N 10%, HAR G5 hiA S &
BN BRI S 3 SR R — K B RAT S AN L ZAE S50 10%. A5 4 T FHIF 35 7 1IF
I3 A8 Zy P b, BRI AR PR Hh 51 7 3 2 i <5 B 7 A T I S BR A AN BE B R RO L Ah, R
PIRE UG BTG AR T, Ah, A G TS S [ D i 7 77 2 N 1 e A B e
ok, H BRI A R B A R E .

T 2017 42 6 H 30 H, A< G FrR ) 4 5 G 610 & 202052 B9 H #59— A H LA HA
TR, TTREIEIE S BT I (T RR) B B H BT R, KT 43R R AT B &
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6.4.13.4 TR
T3 A A2 P8 2 4 P R i T B SO B B SR BN 49t &2 TR i A T3 3 3% 20 A R R AR 31
TR A B ARG, BRI 2 ARG A RS AR LA AR A XU

6.4.13.4.1 FIRR K

2R XU A2 45 < R TR 2 Fo b 1 B 49 B 52 T 4 M 2R AR B T AR IR 2l 1) RS, o M) 3 AUk
PRl T E I Im BT i AR BT M S B0A RAOME T R AR, i s ] 2828 6 b T B T
e AT S5 ) 85 SRR 117 7 0 2 B3 A7y IR0 T 2R SR I 46 YAt 2 1l ) IS

A 4 R 2 < BN S SO0 AR S < THT i 00 ) R gk M e I EAT A%, i R B A S
DA TR IR Ze RS 3E A7 2

ARIE G PORAE I RER 7 e il Bt Mg R B A TR, Bl AR G U S 28 TR B I
S EER KR BT iR AR . ARIEEGFAA R R BURIE 57 E2ZONRAIT . 455
A B LA RIE &5

6.4.13.4.1.1 FZ R K ik O
Bfr: ARt
ENGEE N . .
b017 4 6 H 30 A 1 LA I-54% pHEUE AR it
0N
TR 353,936, 492. 33 . - 7| 353,936, 492. 33
ST 8, 750, 636. 57 = - - 8,750, 636. 57
17 PRIIE 4 999, 323. 65 s - . 999, 323. 65
2% 5y 4 i 7 - . -1, 095, 569, 338. 191, 095, 569, 338. 19
R, - . - 85, 729. 99 85, 729. 99
SR FR K 1,192. 70 . - 66, 268. 19 67, 460. 89
HoAth 55 7= 7 . 7 . .
Wie At (363,687, 645. 25 . -1, 095, 721, 336. 37]1, 459, 408, 981. 62
it
AR SR K - . - 32,027,395.39 32,027, 395. 39
I AS I [ - = - 4,296,204.63 4,296, 204. 63
A BN A y . - 1,718,602.62 1,718, 602. 62
AT B - . - 286, 433. 78 286, 433. 78
IATAE 5 B - . - 13,759,073.32 13,759, 073. 32
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HoAt A7 fiit s - - 525, 526. 39 525, 526. 39
it it s s - 52,613,236.13 52,613, 236. 13
F) 2R B B 111|363, 687, 645. 25 - -[1, 043, 108, 100. 24[1, 406, 795, 745. 49
FEFEER
2016 4F 12 A 31 |1 FELAPY 1-5 4 pFEUENITHE At
H
,‘;j"‘:\—\‘—‘
RATFER 376, 342, 414. 15 - - -| 376,342, 414. 15
SiE & E 8, 850, 687. 54 s - - 8,850,687. 54
17 H AR IES: 1,651, 943. 65 s - - 1,651,943, 65
T Gy A vt : - {1, 389, 429, 224. 571, 389, 429, 224. 57
ISR - . s 93, 168. 22 93, 168. 22
AL B R 31, 631. 01 - - 168, 646. 32 200, 277. 33
Hoph gt . 8 . = :
WiE il [386, 876, 676. 35 . -1, 389, 691, 039. 11[1, 776, 567, T15. 46
1 fii
INKRSHEIE ¢ = - - 2,035903.54  2,035,903. 54
A N R T s s - 2,324,051.90, 2,324, 051. 90
AT B . - - 387, 341. 97 387, 341. 97
IEAFAE 5 % . . -| 27,903,906.66 27,903, 906. 66
Hopt A7 it s s - 540, 000. 00 540, 000. 00
i fie st s s -| 33,191,204.07 33,191, 204. 07
) 2 5K FE SR 171 (386, 876, 676. 35 s -1, 356, 499, 835. 04[1, 743, 376, 511. 39

TE: RPN ASE G B KGRI UHE,  FF2 IS 2000E 1R 25 508 E fr B 28080 H s
HT k.

6.4.13.4.1.2 FJ R X & A GO -1
T 201746 H 30 H, AREERFAZSHMEMGFHFHRE (2016 £ 12 A 31 H: [F), HILHTHH]
AR B0 F AL 4 TP 1 E Je B RS2 (2016 4F 12 A 31 H: [ .

6.4.13.4.2 JNC R
AN XS A& Fi 4k B 12 SO B B SR I 49t & DRl MY 2R AR B R AR I s e XU o A 3k
SWIRTA T K LN Ry, BRI Te s AN RS

6.4.13.4.3 FHABMHE XK

FUAAN A% IR, A2 45 2 <8 T 4R < i L PR 2 SR A AR SR I <8 Y0 2 IR e T 4 ) 3R R AT 3 DA
ST I s R 2R AR BT R AR BB R R o AR i 4 1 BEAR B TR A8 & i b it AR AT R] [R] M 117 3
A oy W P SR AE 55 T T PR AR AN A% XU SRR T B AMIE I3 R AT 4K B 5 278 1 100 RS TR T )
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AN ) B BENAE R A B B A B A o, SRR AR A R 3 7 e B SR, i
TSRS T, CRex I8 EMADT. BEMBIGE. RMBGE. M WEeE. Ui iishitisE s
T EIER, WFAH R B S M TR e EAT BhaS RS, thog KRB RCE L), AFEERM A B
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FEIRZ R AN B RAN B, 7> RS ARIE A S it SR AT Ml ey [l 4 . A HE G )k 8 PN GE
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AT AR AR o

AT AR BB AL 70 B BRAR AR AR XU . A SE G I B AL BESR BB L D S 4 Bt
PR 60%-95%, BT R S SRAT AL AR I EE B AR T AE DL B 1K 80%. A < 887 SCHF
UEFFAR R T A L B B P K 20%; ARG AIE R B8 T AL AN I 3 <5 B3 P 1LY 3%
HARB BT WE. Mg TR, 62757 b EE & RV e BB 0 HARIES: dh Rl
L R ECE B H AR A M BUS 63 MR TR B E R 5% BhAh, ALt
B BN AN AR S P A BT R SO I %, € WiE F 2 Rl oe B 5 00 S it AT U B
B VaR (Value at Risk) $5FRSEA DA S G 10 1 (7B LE A% XURS:, K IR T SE st o] RURS: 1E AT BRI
A il o

6.4.13.4.3.1 F AR XU b
Suian: ANRTIG
PN PN FAEER
2017 £ 6 A 30 H 2016 ¢ 12 A 31 H
o FE o
N fME - AN PEEE
1t L 451 1 @
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T oL R - IR B 1, 095, 569, 338. 19 77. 88 1, 389, 429, 224. 57 79. 70
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55 A R T — s B - . : .
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%
7 5 S — BUEHEA - - - -
oAt . : . .
&t 1, 095, 569, 338. 19 77. 88 1, 389, 429, 224. 57 79. 70
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6.4.13.4.3.2 FABY#E KUK FIBURME 7T

(E323 Bl 25T L B v LA ) oAt T 322 B PR AN A2

PR O RN e A e ek ORaE X =R
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T =2

(1) 2 Fo (B I J2 I A 1) 2 KR )y
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PrEZR N
(2) HER
MRAE B E R BS54 )= T 2016 4F 12 F 21 HAAG R FE (20161140 5 (T HIwh it b5
I 2R TR S5 S N E A BCR BE ) RRE . (1) <Rl b e (2 2030) s ik
TRASUS 3 (F [ T oA B A 2R 0 3 AR ) A0S e R e e Uit ) . AMIEUS (LR (2) aBE AT
By BIE. B RES R E B A 22, Ae ezt Q) BEM
iR R A ER N AT, DURE OB ERANBIN . LR E 2016 55 H 1
H AT .
dhAh, ARFEVEGE . ERBS ART 2017 4F 1 H 6 HAAMIAFL[2017]2 5 (T B8
FEAE BB K n) U A FE B AN D) 2 2017 4F 6 H 30 HMAR AL [2017]156 = (kT BE ™ i1
ERAA R EERD) WRUE, BEmEENSERE ™ b R A B N ARAT y,
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7.2 IREBATI T R BRI R A S
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A GE AR 55 e 551

14, 135, 551. 68

1. 00

RHABE FEAEANR 55

IR IR 3L B,

7,946, 077. 60

0. 56

JE R RSS « ABBEAIHA IR 55

oA

PA RS T A

A AR AR AR L

| m|lo|Tv|o|l=2|=|

22
i)

it

1, 095, 569, 338. 19

77.88

7.2.2 MEFRIBATI G RBRAR R R ERRAES

I AR AR R P8 BB B BB R

7.3 HIRIEA HE S EER T RHE BN R R ITE RE R B A
SRURAL: NIRRT

FE | IR | WA | MR O AR s
tefsl (%)
1 601607 | L-¥#FEEZG 1, 886, 053 54, 469, 210. 64 3.87
2 000063 LI 2, 253, 635 53, 501, 294. 90 3. 80
3 601318 SRS 1, 056, 943 52, 434, 942. 23 3.73
4 002555 —-LHL 1, 969, 195 50, 352, 316. 15 3.58
5 601628 AT 1, 669, 253 45, 036, 445. 94 3.20
6 002624  |FEFEAHF 1,225,675 42, 040, 652. 50 2.99
7 000651 (AR 970, 024 39, 935, 888. 08 2. 84
8 002174 [JFiEMI4 1,227, 822 38, 995, 626. 72 2. 77
9 600519  |[BIMNFH 82, 034 38, 707, 742. 90 2.75
10 002640  |E5i%iE 1,766, 121 37,530, 071. 25 2.67
11 000858 TR 661, 898 36, 841, 242. 68 2.62
12 600146  |pHpRIAER 1,033, 693 33, 460, 642. 41 2.38
13 000333 |EMEH] 668, 102 28, 755, 110. 08 2. 04
14 002008 KIEHOE 804, 763 27, 876, 990. 32 1.98
15 600703 | =% HGH 1, 286, 588 25, 345, 783. 60 1.80
16 600036 R RAT 967, 200 23, 125, 752. 00 1. 64
17 002396 A A 1,167, 521 22,591, 531. 35 1.61
18 002466 | RFFHENM 406, 839 22, 111, 699. 65 1.57
19 000050  [RKL A 1, 045, 901 21,514, 183. 57 1.53
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20 002475 ATV 718, 234 21, 001, 162. 16 1.49
21 002065 R 963, 717 20, 999, 393. 43 1. 49
22 300383  PEIHIM 1, 546, 790 20, 974, 472. 40 1. 49
23 000997 EPNT 905, 500 20, 545, 795. 00 1. 46
24 300059 KA E 1, 660, 120 19, 954, 642. 40 1.42
25 000158 LA 1, 215, 300 19, 201, 740. 00 1.36
26 600919 TLINVRAT 2, 004, 029 18,617, 429. 41 1.32
27 300409 T [GHA 492, 864 18, 344, 398. 08 1. 30
28 603799 R EN 245, 500 14, 921, 490. 00 1.06
29 000547 IR K & 1, 368, 936 14, 305, 381. 20 1.02
30 600409 | =AM 1,417,900 14, 278, 253. 00 1.01
31 002027 |5y AR 1,027,293 14, 135, 551. 68 1. 00
32 600056  |FEEEZ 541, 414 14, 049, 693. 30 1.00
33 002281  |JeifRH 632, 000 14, 043, 040. 00 1. 00
34 300309 | WA 625, 500 12, 897, 810. 00 0.92
35 300113 |FRIARH 459, 463 12, 359, 554. 70 0. 88
36 300088  [KAfERMHE 739, 900 11, 653, 425. 00 0.83
37 300450 [T EE 212, 600 11, 006, 302. 00 0.78
38 002635  |ZiERHY 299, 754 10, 857, 089. 88 0.77
39 002517  |[TEIEMI%E 305, 969 10, 767, 049. 11 0.77
40 600855 R K 492, 730 10, 436, 021. 40 0.74
41 002589  [HEREEZ 639, 067 9, 841, 631. 80 0. 70
42 002460  |EREEH 208, 115 9, 625, 318. 75 0.68
43 000915 lIpNC2E 205, 107 7,562, 295. 09 0.54
44 300440  [EiARH 549, 780 7,213, 113. 60 0.51
45 300302 A FHL 394, 300 7,101, 343. 00 0. 50
46 300310  |EEHL 529, 275 6,997, 015. 50 0. 50
47 603588  |[HAEINE 437, 000 6,817, 200. 00 0. 48
48 603660  |[FRHNEHE 162, 900 6, 670, 755. 00 0. 47
49 600110 VP Ay 320, 397 4,514, 393.73 0.32
50 002812 BIHT A 52, 100 4, 220, 100. 00 0. 30
51 300271 [HETEEHAE 212, 300 3,522, 057. 00 0.25
52 000888  |IfkJE 1l A 88, 888 1, 128, 877. 60 0. 08
53 603801 B A 1, 406 47, 522. 80 0. 00
54 603043 IRANES 1,810 45, 738. 70 0. 00
55 300666 LT 2,276 43, 448. 84 0. 00
56 603335 [ S 2, 230 24, 864. 50 0. 00
57 002879  [KZikHH: 1,313 23, 660. 26 0. 00
58 002881 EHE R B 989 22, 608. 54 0.00
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59 603679  [BiARHE 809 21, 438. 50 0. 00
60 603938 =R 1, 246 20, 932. 80 0. 00
61 002882 G 2, 966 18, 389. 20 0. 00
62 603933  |FRERH 857 17, 311. 40 0. 00
63 603305 JETH B 1, 351 15, 212. 26 0. 00
64 300669 [T 841 14, 650. 22 0.00
65 300670 N LEH 1, 259 13, 760. 87 0. 00
66 603286 H & 7 890 13, 528. 00 0. 00
67 300672 R 1, 257 10, 659. 36 0.00
68 603331 HikkE T 999 9, 620. 37 0. 00
69 300671 BB 942 7,639. 62 0.00
70 603617 BHARBA 832 7,429. 76 0. 00

7.4 EBNBRERRAEGHERTS)

7.4.1 RPN SHE HHIE SH 3 E 2%E0T 20 2 KR4
SRURAL: NIRRT

o . N " b HAA) 3 4 B P 1A
5| IR e B2 4 R ZR PSR PNS o
Eesl (%)

1 000063 238 T 108, 481, 650. 60 6. 22
2 002466 RS 91, 377, 870. 40 5. 24
3 601111 Hh ] [ 87, 209, 287. 14 5. 00
4 601318 i [E %2 76, 157, 781. 67 4,37
5 002008 KRIEHOE 75, 502, 881. 88 4.33
6 002460 =i 75, 054, 473. 79 4,31
7 601628 hE N F 74, 612, 576. 80 4,28
8 600030 R S IESE 62, 632, 323. 53 3. 59
9 002555 =tHIR 62,022, 349, 23 3. 56
10 600900 KYLH 77 60, 672, 249. 36 3. 48
11 000333 L AL 60, 210, 828. 46 3. 45
12 600990 EEl N 60, 038, 654. 93 3. 44
13 000050 ARG A 56, 644, 462. 13 3.25
14 603708 EE 40 55,321, 931. 68 3. 17
15 000651 ¥ 7 B 54, 587, 220. 76 3.13
16 601800 Hh ] R g 54, 527, 139. 32 3.13
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17 600487 Tl 54, 209, 252. 65 3.11
18 601997 STRHARAT 53, 426, 495. 31 3.06
19 600115 R 51, 770, 360. 18 2.97
20 600109 ] 4 E 7 51, 653, 499. 82 2. 96

T KN HAOIE RIS P

7.4.2 R SHE IR G B HHE 2%80T 20 2 K BRI
SWERAL: NIRTTT

. . o b HA) 3 4 B PR 1A
e | IR I B T AW R & o
Eefil (%)

1 600900 KT H 99, 197, 703. 04 5. 69
2 000063 M E 93, 795, 542. 24 5. 38
3 601111 I it 87, 290, 728. 98 5.01
4 300231 BAERHY 83, 834, 347. 38 4.81
5 002599 FEIE ey 78,702, 454. 43 4,51
6 002466 RS 76, 673, 683. 60 4. 40
7 601169 b HRAT 70, 801, 224. 52 4. 06
8 002460 A 69, 735, 826. 70 4. 00
9 002758 EiE B2y 63,017, 417.03 3.61
10 600030 RS 62, 421, 528. 18 3. 58
11 600990 VO a1 7 57, 660, 612. 69 3.31
12 600500 H Ak [ R 57,591, 775. 53 3. 30
13 002142 TRRAT 57, 208, 536. 22 3.28
14 601997 T PHARAT 55, 355, 885. 44 3.18
15 600487 FIEYGH 54, 734, 791. 77 3. 14
16 603729 TeFI Ay 53, 235, 198. 43 3.05
17 600686 EWIRG 52, 426, 088. 68 3.01
18 002570 DINiSES 52,076, 013. 66 2.99
19 601800 H AT g 52, 035, 242. 01 2.98
20 600029 AN 51, 322, 522. 36 2.94

T RHEHAEERRZ S .
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7.4.3 SENBEE A RRAS BV 32 BB R AN B

Az NRMIT
SENMGEE A (A ) 5,252, 717, 829. 95
SEHRRERN (3D B 5, 535, 964, 098. 90

T SRNBERA . SE BRI AR AL 5 T

7.5 FIRIEFF MM o RO B RAES
AEE AR IRARFFA 657 -

7.6 FIRIE A SOME (5 E ST 3E LU/ HEF R BT 148 R 22 3 5% A 4
AR GAM A IRARFFA 7.

7.7 FARAE A FRMME o 2 S B 1R E LB RN R P B T B SR IE SR 3R A 4
AT AR IR ARFFA B SCFFIE TR -

7.8 WG HIRIEA RME GRS T #E AR/ MHEF R BT 4 5 & R S5 94
AREAMEIRARFFA SR

7.9 BIRIE A SLYME o5 F S 3E LB/ HEF R B A% AR B 3% B 40

AF AR AR ARFFERUE.
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7.10 M EARFE S BT MBI R 2 1F O v
7.10.1 G RARAZS BB K B30 5 015 2 B 40

AH AR BB BAR L
7.10.2 A HEE BB BB BOR

ARHe R BB L

7.11 GRS HT R E IR R 5 F o i 9
7.11.1 A E GO KB R BOR
ARSI G R BB E UL
7.11.2 ERIRAFE ST K E R SF S Mt B 40
ASHe G R BB E U BT
7.11.3 A E GRS E PN
ASHe R BB E UL

7.12 WBA ARG E
7.12.1
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