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W = %#H 26,802,904.23 40,959,261.81
1. EH R 12,340,299.57 21,868,695.65
2. FLE® 2,056,716.54 3,644,782.51
3. HEMRS - -
4. %A 6.4.7.18 12,199,238.93 15,171,382.44
5. FIEH - 35,071.96
Horbe SEH R0 R 55 77 S H - 35,071.96
6. FHoAt ok H] 6.4.7.19 206,649.19 239,329.25
e TRy ————
;) AREM (FREML SR -464,401,841.69 1,245,512,148.01
W TS B - -
M. $RE (FTmble-"S3EH5)D -464,401,841.69 1,245,512,148.01
6.3 AN (EL&EE) TR
itk ERERAT A SR A RAE AR R 4
AR 2016 4£1 H 1 HE 2016 46 A 30 H
s ARG
N
TH 2016 £ 1 H 1 H& 2016 £ 6 A 30 H
el S R4y BeFE R FEN AT
—. WA AR (K 1,143,950,346.75 1,421,310,549.03 2,565,260,895.78
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SEED
T RIS EES A
RS EAR RN E AR -464,401,841.69 -464,401,841.69
D
= RMESHEEL 5
AR ER S (1 -323,278,042.60 -246,019,058.97 -569,297,101.57
B DL 5 35 A1)
Horp, 134 K 129,645,283.16 103,685,219.49 233,330,502.65

2. 4R R -452,923,325.76 -349,704,278.46 -802,627,604.22
VU, AHAR S EA
N 53 EE A 72 AR 0 i 4 1
{HAFE) (HHE IR DL ) )
HA))
fff;wtkﬁﬁ%§%§$1ﬁﬁ (& 820,672,304.15 710,889,648.37 1,531,561,952.52
SifHE)

- 4E RS AT EL B
5 H 201541 H 1 HE 201546 A 30 H
S ES R4y BFE PR ER G A

::f AR AR E (2 1,408,934,586.86 565,458,093.11 1,974,392,679.97
SifHE)
T RIS EES A
RGP EAR RN E (AR 1,245,512,148.01 1,245,512,148.01
D
= KBRS M EL 5
RS IER S (F -64,364,576.60 43,134,678.09 -21,229,898.51
B DL 5 31 A1)
Hp: 134 HIEER 853,013,910.87 1,171,882,010.46 2,024,895,921.33

2.5 48 Al K -917,378,487.47 -1,128,747,332.37 -2,046,125,819.84
LY N B e e i e S ]
NG5 BRI 72 A 2 44
AR GR IR Bl ) )
HH))
H. FARRERR (B 1,344,570,010.26 1,854,104,919.21 3,198,674,929.47

BAFED

TR BT I 5540 R B AL AR 7 o

AR 6.1 & 6.4, WMEMRRE T MITANZEE:

EEEEASTA: EHE, EERU TR HEE, 2RI,

6.4 WREMHE
6.4.1 FEEFERFMN

S

AR EERRAT LR B TR A AR SR 5 B 2 i (R B BEARAT WA S R AR S 8Bt 3 <, DA R (74K
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“ARFE )G R EIE S B 2 01 43 (DA fRTFR <o [EIE 23 ) F ¥ T [2009]1382 5 ¢ S5 F A%tk 4%
PERAT AV B I R RNE SR 3 B R S R I ) A, i BRI S PRAT BN mAK IR (B A
ROALHI ERIE A5 B R k) A (B BEARAT WAL B R AR R B R e R & B [F)) ST ATFS4E
REEG AT, FEMIRAE, HRGFEMIR N 20101 H 6 HE 20101 H 22 H, &
RS SEEA RN B8 47 B ILSE4E 3,617,107,465.38 JG, M & 4K il i K& Il g 45 T R 2
] AR IE TR 307 (2010)58 013 SRR T LASIE. Sr P ENER 8%, (RBRBERIT L)

B RIE AL F R A A) T 2010 48 1 A 28 HIERARL, H& AR &M F BN
3,617,419,271.58 k3 A, FH Al gt A B ¥r& 311,806.20 ke dil. AL GEHA
N AR ERIE S A RA R, HESHE N R ERAT R AIRAHF .

RYE 2014 SE P ERE R 58 104 55 (ATTSARIEF IR B SIS EE RNE) , EIREMRAT LA
R RAESF Bk & T 2015 42 7 A 21 H i Ja A4 08 EBUERAT WA 2R & RIE S I B 2k 4

R (e NRILAE RS 55 A Gk ) A CEBBEMRAT WA 3R & BUIE S B S R B 7))
WA RRE, AHEERIBBTE RO E NRIERAT LW A B B &t ki, AT,
ARG BOE X E IS WE N R VR ERR  E el TH . AR eR RGP IR
Y LA R DA 4 B 7 11 60%-95%, fi5 . BUIE. B% Mg TR J B S I3 I A B Je VP B # %
() HLAth <5 it T L o 4 B 7 1 ELADI Y By 5%-40%, FFORFFAMVIC T3 48 B2 77 15+ 5% <6 Bl 2 21139
HAE—E LA RIBUF 7. AFEERAMET 80%HIBEE 5™ 558 TR AT Mk h B L3 I3 1)
EH AR . RIS SHEEEMESY: IR 300 FEHUI AT % >80%+ L iiE E i HUI % <20% .

s T EBERAT LR ZhVR & BRS-GBS & B R A 1)
AR 2B CERBERAT AR SR & RE R IS i e 3k & & H) , H 2015 42 7 1 24 Hilg, A%
SRR S < B B L S B (0] S R AR, A SR e B N ARSI . SRRt B AN TR 1Y
Fe ARG, I A AR BT E . OE T E ORI XA 5, RS AR W RRE [m] 3% FH 0 22 < 43 00,
PR A REEGAR AT AE T E A XS, ISR AL [a] 3% A2k 0 800, ARy H -5k

e

}

A 55 03 AT < R B < TN L AR BEAR I e B IR A = T 2016 4F 8 11 26 H ALk H
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6.4.2 STHRZKIHHIERL

AT (1 55 AR R A BRI S T 2006 47 2 H 15 H & LU IIRIAIAG 1) (ol o vH e — = A
WY B IUEAR S TR BAR G E (A R ARl v ) b RS 2 A 1Y) UEFR % 58 4
5 EE XBRL BNES 3 5 <EEREIR I MISEEEREIRS>) «  EIESR SR Sk el o (LA fag ke [
ST GEFBREERUZEWSSTRG) « CESERITL A ShR & RIE SR 17 5 5
S F) MAEN S5 RRINE 6.4.4 P8R (b BRI 2« AP B 2 eolb 2 R A AT SRMRE 2 SE VP
I3 AT M ST 55 HR A G il o

6.4.3 ARAMY ST R oA S RE B 7 B
AFegr 2016 F LAEF M FIRERFT Al tHE R ESR, sk, seBM R T A S 2016
6 H 30 HHM 55 IRBLEL K 2016 4F b~ 4F A 228 ORI i (B AR A 1 DL A A5 2

6.4.4 AREFFTRAMSTBOR. Sttt SR —HFEREMREH B3 H
RIEG ARG AR THR R IR AN 2TTBOR . vtk 5 5ol — HF o tHR S A — 2

6.4.5 SIBURMETHlivH3EE DL R ZEFIEHHLH
6.4.5. 1 THBURAE K
AFE AR IR KA TR

6.4.5.2& THETHRE KB
AIEEAR G R KA TG TR

6.4.5.3Z45 B IEIULEH
A HE S AR AR WA T A B PR T 2 B IE

6.4.6 BT

AR A B B 5B 55 6 R A B [2002]128 5 (O T I I F7-4% 55 2k < A7 S B A Iv) Rt Frsa %)
WA Bi[2004]78 5 (BB [EI KB 55 J oy ok THIEFR IR B Sk S BUICBOR i &)« I FE[2008]1 5 (%
TN AR T EBCRAE ) « MFI[2012]85 5 (& TSt b7 2 & BB L0 R Z= RS AT
FFBLBOR A R AR @D« WBL[2015]1101 5 (5T Lili A FBE LR 22 A AT BB %
W REAE AN« WEL[2015]125 5 (O%T A ML S AR B B RBOBUCR K@ R« 4 H[2016]36
T ORT AT E BRI E R A @A) |« WBL[2016]46 5 O THE— DB AT E
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SR R R A BRI @R MBI[2016]70 5 (T RN LA R S E BLAN R BRI
AR S HAAH R BIE AN L 55 A, EERIBR T -

(1) T 2016 5 /3 1 H#l, LAIRATHET NGEREANE T EWBIERTER, AMERCE LB
XHIEFF R B B BN IS 2R g XS 2 . BRI ZE NI RAEEDL AL, B 2016 425 A 1 Hil2, &
Rl T G E LR SOR SN BB o IR T $5 B8 2 P N P B K v BRI
AEIEERL, X <R R ML AR KA SN TR G LG (B AL

(2) X3k MAEZF T3 H S AOUSON , B0FE SRR Bm MO, IR IR . ZEMIRON
BIFF IR K AN, AR A AL

(3) AT A BT R AL 200, X RGBT B L B AR WO, B AT B AL AR
) 5 4 S AR R ARFN ARG, 20% N NFTR L. X4 M b TlT AR IR SRS, REICHIRR
£ 1 AHUAGE 1A, BRI A28 NSNS RRRIRRE 1 MHELER 1
F(E L, BEEZ 50%TH NSANB TR AT FERIREY 1K), BB AT . X
SRAM EHARRER, MEEENERIRE. RN, %8 ERBE T EBL, R R AR
ANV, ARSI RSN GR BB EE 50% T AR PTG, IR T4 H
20% BRI AT 8L

X EB TR H W A G TN I, R ERER L FLR N, NMbk
AT A5 55 R ARV AE [ 122 A 1 <8 7 FE R R IR R 79 O BE SR AATARGIIT A5 B0 o 00 < AN BT 2 W] BRAS 11
JB S LA T AS L P b b T 28 ) 17D 2 P b < G P S A I 42 B 109 KB R ARSI 458 o

(4) 3 BEA% 0.1% B R EENIEER L Sy ENTERL, SR EEAMEWUBEERAE 5 ENFERL

6.4. 7E B FHREDN B KI5

6.4.7.1 BT
AL NRMJT

i H AR
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2016 £ 6 H 30 H
AR 139,694,804.06
SE ML -
HAth A7 3Kk .
P 139,694,804.06
6.4.7.2 KB HEEBE™
B NRMG
AHIER
el 2016 £ 6 H 30 H
A N RME N AN E AR S
i 52 1,334,367,967.73 1,403,557,206.25 69,189,238.52
R BRI
EHY
5 i 21,350,000.00 21,501,944.00 151,944.00
fiidz | HRATET - - -
&1t 21,350,000.00 21,501,944.00 151,944.00
RrE S FRIES - - -
HAth - - -
&t 1,355,717,967.73 1,425,059,150.25 69,341,182.52
6.4.7.3 fTAEESRBBEFZ/ A
TeRH.
6.4.7.4 ENREERBTE S
TeRH
6.4.7.5 MUH]E
Bhr: NRMG
H]
5iH AR
2016 £ 6 H 30 H
RS AT 2 R 2 25,318.95
IR AT 2R 2 -
A HA A7 2R R R -
IR & B A R 3,255.00
IR AT ] S 222.748.93
IS NGRS IE SR A1) B -
YA FR I R S 2,120.64
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I B AP

At 615.40
P 254,058.92)
6.4.7.6 Hph%r=
&AL
6.4.7.7 NI BB
B NRMIT
5iH VNS
2016 £ 6 - 30 H
5T 5 BT i B 28 5 3 3,584,530.52
ERAT [RI T 3 A A2 5 35 -
Eaan 3,584,530.52
6.4.7.8 HAhFifR
A NRMoT
5iH AR
2016 %£ 6 A 30 H
A 3 B A 5 LT ARAIE 4 -
AT e [B] 9 9,206.90
T4 2% A 179,015.20
&t 188,222.10
6.4.7.9 SzESE

FREERAT R SRS A

SEERA: AR

EN i
T H 20164F1H 1H 42201646 H30H
& K T <5 0
AR 1,143,950,346.75 1,143,950,346.75
A3 H 128,762,140.94 128,762,140.94
AHAMERE] (PLe- 53851 -452,923,325.76 -452,923,325.76
AHIR 819,789,161.93 819,789,161.93

AR ERAT SR A H

SRERA: AR
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A3
i H 20164F1 )] 1H 201646 30 H
FE K THI 4 40
A H I 883,142.22 883,142.22
AL A CPLe 53] - -
ZINCER S 883,142.22 883,142.22
VE: BSR40
6.4.7.10 R4 EFIE
BRI R SES A
Bpr: NRMG
i H C S 47 NSRS KA BCAE AT
EER 1,140,609,993.14 280,700,555.89 1,421,310,549.03
A HAF)E -316,662,588.68 -147,811,068.70 -464,473,657.38
/ﬁ /\ 7AN "ﬁﬁ =7 ¢
zkgﬂ g S5 -268,976,743.81 22,265,502.40 -246,711,241.41
A
Horr: J 4 HIAE 97,834,750.76 5,158,286.29 102,993,037.05
B oy ALY -366,811,494.57 17,107,216.11 -349,704,278.46
AW A - - -
ViNCER S 554,970,660.65 155,154,989.59 710,125,650.24
AR ERAT A SR A H
Bhr: NRMG
i H S H 4y RIS 5 KO BCAE AT
AR - - -
A HAF) -36,781.09 108,596.78 71,815.69
t ST 5 /
Z'K?Hg S 633,755.39 58,427.05 692,182.44
B
Hodr: HgHgER 633,755.39 58,427.05 692,182.44
FE 462 1] K - - -
A o e A - - -
ZINCER S 596,974.30 167,023.83 763,998.13
6.4.7.11 FEF BN
B ARt
H
5iH AHA
2016 £ 1 H 1 H&E 201646 A 30 H
e (CIISHIPN 682,409.40
& WA R SN -
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HoAth A7 2R S U -
=R NI SU PN 58,439.40
HAth 15,654.39
&t 756,503.19
6.4.7.12 PREH R
Bhr: NRMG
HA AHA
2016 £ 1 H 1 H&E 2016 4F 6 A 30 H
SE AR SE A S 4,216,450,597.89
ol : %tﬂﬂﬁmﬁkzli pE¥ i 4,509,918,482.43
SESE IR Z A URON -293,467,884.54
6.4.7.13 BT WS
A Nt
A
i H
20164F1H 11 £201646 30 H
T E S (e a3 A iR
ftﬂij# (g B S A5 20 50 A Ak 52.900.000.00
RISy
Wok: SEH TR (TR IR S f5i s 23 5 A
P 51,401,420.59
Tl NROR) S R A 2,900,000.00
SES iR ZE A IRON -1,401,420.59
6.4.7.14 fTAET RIS
Tco
6.4.7.15 BERMCEE
Bhr. NRM
5iH A
20164F1H 11H £201646 30 H
% SRR T AR IR 2 3,227,356.63
FE LW A A 25 -
&1t 3,227,356.63
6.4.7.16 A M EZRZ W
Bfr: NRMG
AHA
i 7
R R 20164¢1 1 H 5201646 30
132 5 Rl g e -147,702,471.92
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— AR -148,845,012.51
figr 4 ot 1,142,540.59
B SRR -
— R e -
i B B -
FHoAth -
2f7HE T A -
—— BUER B -
3. HAh -
it -147,702,471.92
6.4.7.17 HAA
Bfr: NRM
5iH N
20164F1H 1H £201646 5 30H
R B2 [ BN 723,681.89
R RIN 25,148.75
caa 748,830.64

TE: LRI (RIBE [R] 3% A5 RFAT IR R, W8k [m] 2% S A1 25% A NFE B 5877
27 B < (Y 40 B R R ] 5 R R Bl ke 22 9 S A B, v S [ B 8 70 1Y) 25% )0 N HF i ik e 1

NN

e,

oS

6.4.7.18 XX 5 R H

Hpr: NRMoT
5iH AHA
20164F1 A1 H £20164F6 A30H
< o BT T 39758 5 3 H 12,199,238.93
ERAT AT 328 % % H 0.00
a1t 12,199,238.93
6.4.7.19 HAhZH
Hpr: NRMoT
5iH A
20164F1 H1H £20164F6 H30H
B2 H 49,726.04
{5 B R 2 129,289.16
AT H 14,567.69
ik P 4P 2% 4,500.00
ES Tk ¢ 8,566.30
&1t 206,649.19

%24

i3k 48 T

NN




A EERRAT WS SR A BOIE SR 5 ¥ 3k 4 2016 4F 2P AE R

6.4.8 BAFEH. H-NHRHEEHHIBHA

6.4.8. 1505
o

6.4.8.2 = HMRE HFHM
To

6.4.9 KEEH KR

6.4.9.1 A & BRI DR R B Ath B KA 58 R MUK R AR AL BB L

AAREWIN, A SRS G E ALK B EMETERAR (BURER “ LigER") @
%1, 2016 43 H 15 H EHEHARKREATRO AR AR (LR RIFRMARAT) 52 1 ol L

FEBAL L P4k,
GESYP

TR RS FEL O,

6.4.9.2 ARG SHSRAERBKZ 5 KI5 RETT

TR HRAT O EIHEFLIE IR, TR

KERTT 4 FR HARFEEFRR
FHEEH N TEME . G
AR 4 A TR A mza NS FEMPEICHL S
FHRERAT I A BR A 7] REEE N, SR
VE: NI SCIRAL 5 7 1E Y 5570 B Y 44— R0 b 25 kT AT
6.4.10 AHR4E HA K& _bAE BT LR KSR T AL B
6.4.10.1 I RBET A 5 HIu# TR 5
To
6.4.10.2 REGTREN
6.4.10.2.1 HEEHR
Bhr: NRm
A I AERE AT LE 3 A
SE| 201641 H 1H 2201646 4 | 201541 H 1H £20154F6
30H H30H
AR AR 3 4 NS AT R B R 12,340,299.57 21,868,695.65
Hodr: SCAHE SN YEdr 3 1,614,457.24 2,905,080.24
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EAREERAT WA SR A B UE SR 4 B G 2016 AR PR TR
FE: SRS AR BEAR L G A TR A ] A FE R T — H 2 4 9714 1.50%11)
FERRIE, BHREFHAK, B RiHEARA:
H & BRI = 50— H 528 55 3B X 1.50% / 45 REL
6.4.102.2 HE&FLER
B ARt
ENH AR FE AT B A
T H 20164E1H 1H %20164E6 H | 201541 H 1H 5201546
30H H30H
2 YR A R < SO IR 9 2,056,716.54 3,644,782.51
TR SRS AR HRAT ML it — H B4 518 MH 0.25% 2 30T, 1B H Rt
BRH KR, %A HatEa208:
HAEE S =11 H IS5 §E X 0.25% / 4 R
6.4.10.3 5 RBEJTHEAT4RAT IR EDL T B 5235 (5 B )38 5
T
6.4.10.4 BRBKTT B AFESHIIFR
6.4.10.4.1 HEWAEESEEACHER REBRELAESHHR
T
6.4.10.4.2 MEPRBRIESE TN Z MO HARSER T B E &£ S HFHR
T
6.4.10.5 HIRERTTIRE RISIT ERARBUL 2= £ KA B
hr: ARG
A3 AR ] H A TR
B TT 44 FR 201641 H 1 H %20164£6 30 20154F1 /3 1H Z20154F6 430 H
AR AR ELERISUION AR AR PRIV ON
THEHRATIRAR A IR A 7 139,694,804.06 682,409.40 | 168,399,535.22 501,687.03

T AREEMRATAAF SIS NIRRT RE, ZHRAT FNEAIR T .

6.4.10.6 AZEIEAHYNS5RBTTAHIERHIER
T
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6.4.10.7 FHAhSKEEAL 5 A YL BA

Teo

6.4.11 F)JEEHH
AR A5 HAAR FE 4 oA St 1) 40

6.4.12 #K (2016 £ 6 A 30 H) XxEEFH MMERZRIES
6.4.12.1 BEAGHT &Y RIS T HREFA FITE Z RIES

ERURLL: NIRRT

6.4.12. 1. 1 Z[RUFFHAKH: M

U % I IV TIEAZ NI HAARAL R R ) HAR AR %
HH . A%
1A R N H @ H fRAEAY Mk H A FRAR S A A I
002791 | "R 2016-03-22 2017-03-22 M 2 21.57 | 53.77 121,285.00 | 2,616,117.45 | 6,521,494.45 | -
002792 | BFHETH 2016-03-21 2017-03-21 W 2 22.94 | 59.80 116, 431. 00 1,780,625.74 | 6,962,573.80 | -
002805 | FJCHEAY 2016-06-29 2016-07-07 M 2 5.80 | 5.80 971. 00 5, 631. 80 5,631.80 | -
300520 | BIKEE] 2016-06-30 2016-07-08 W 2 10.05 | 10.05 926. 00 9, 306. 30 9,306.30 | -
601966 | HIeFehh 2016-06-24 2016—-07-06 NGRS 12.98 | 12.98 11, 779. 00 152, 891. 42 152,891.42 | -
603016 SRR 2016-06-23 2016-07-01 NGRS 8. 49 8. 49 1, 602. 00 13, 600. 98 13,600.98 | -
VE: B EHURES S SOFRPIER T, M EEE W —for K r i sy, Hp
HEAE N — Ik N BRI B NG, RS S Ll AR T R e, fER
W ERZ e RN AR 3 il BEERAN NIRRT E S S M _EIAEIRBCRE R, Mo REC H
B BT HZ AR E L. shAh, BETERNFRERTEE, AWHPEIER 2 (EfAA
WEFF RATEEINEY FVERAEA T RATIRE:, FrlERISE B RAT4 R 2 HilZ 12 S H WAL
6.4.12.2 BiRFH I EHEREREZRKRE
SRRLL: NRMIT
=1
B2 &) 15 R 15 1 HIR =1 van e HAR HIR
ARG 2R H 4 SR | bR AT H i g (BRAL: B%) FRAR BB fhfE&H |
fir
600330 | RiERLAY | 2016-05-23 | H KT 15. 90| - - 877, 500. 00| 11, 428, 782. 85 13,952, 250. 00 —
600556 | ZEREHL | 2016-01-19 | H KL 16. 19| 2016-07-07 14. 22 983, 745. 00| 21, 666, 689. 83 15,926, 831. 55| —
600576 | JIXRAL | 2016-04-11 | HE K 21.78 - s 2, 865, 732. 00 51, 432, 642. 88 62, 415, 642. 96| -
600581 | *ST/\#Y | 2016-02-01 | = KIHIH 6. 06| 2016-07-05 5.76] 2,789, 160. 00 23, 326, 428. 90 16, 902, 309. 60| —
600734 | SZIA4EHR] | 2016-04-20 | E K 13.88 - - 8, 100. 00 124, 315. 00 112, 428. 00| —
601611 | FHEZE | 2016-06-30 | KN 20. 92| 2016-07-01 23.01 37, 059. 00| 128, 594. 73 775, 274. 28| -
000638 | HTKIE | 2016-01-05 | E KZHIH 23. 66| 2016-07-25 24. 75 702, 289. 00 17,928, 342. 93 16, 616, 157. 74
000718 | 5T HER | 2016-01-04 | E KZHIR 9.91| 2016-07-18 11.78] 4,679, 180. 00 53, 873, 449. 08 46, 370, 673. 80| —
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002663 | HHFEM | 2016-04-27 | HKFI 7. 36 - 5 815, 305. 00| 5,522, 084. 73 6, 000, 644. 80
300038 | Mgk | 2015-12-16 | EEKZEIH 50. 58 - - 44,827. 00 2,497, 218. 00 2, 267, 349. 66
300080 | ZyEUHAE | 2016-05-19 | H KLU 7.176 - 5 172, 100. 00| 1, 648, 491. 00 1, 335, 496. 00|
300242 | MIKEEA | 2016-05-09 | KL 34.99| 2016-08-12 36. 69 143, 614. 00| 4, 383, 798. 06 5, 025, 053. 86
300323 | fEAIDEHEE | 2016-04-18 | EEKIFHIN 8.99 - - 3, 900. 00 30, 092. 06 35, 061. 00
300351 | KSEHLEE | 2016-06-29 | KL 33.93] 2016-07-04 33.30 354, 311. 00 10, 130, 946. 00, 12, 021, 772. 23
300427 | LAY | 2016-06-13 | KL 21. 89 - - 827, 510. 00| 16, 215, 276. 02 18, 114, 193. 90

TE: AFEeEE 2016 £ 6 /1 30 HAERFA LU DR AR (0 F KSR IURT G A8 F RN 1M 4608 I 15
FRIRIIBEER s ISR AE i A A S T ) B R RE T R e, 258 5 PTtt il R A

6.4.12.3 HRFFF ERIEAR 5 F/E AR KIfHESR
6.4.12.3.1 RITRITHMZF1E H W
T

6.4.12.3.2 X 5 Frisa i 1E E W
T

6.4.13 &R T B XK

6.4.13.1 MEEBURMARLEM

AEEE e — N7 B R R G AR IR RS, B TR AR il Al . AR SR B <l T
B BEASERERT . GiF B0 MBGIER 555 . AT G H W 208 15 3 i i B 53X L8 5 fd T B AR
R R PR = AL AE R« sl bk XU B T UK o A i < P 268 < BN M3 LR A PR ) E 2 H
B2 G UK LA b XUR s 176 PR P Y B 2 P, A 4 X A i 2 ) A 74 LA S < T
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ANTE G P BN ZRAT A KRS BRAR AR, e A ST e TN XU B s
AEHIBOR . AR R ERNEEF . EH PREREK, AIEEE AW S EES
W B B AN G BN AR AL IR % A, JF AT RS BN SE S A ep IR I 2 FL AR
To QB EHR T BB PPN 28 BT STV BRI RSN, IFRE M T UL S
T HIPFAE MG, AT B P MR BOR, S it s R 55 H0 F 2 T e A A PR A D i i BN
B AR A DRSS A S AS S SIS b 55 1 170 PAY 42 ) ) B8 R AT 175 DL AR R i, v e L
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PRV EE, FERE BT H AR, AR RS PR 1, 5 S EAS S 30T 2% XU FiR AR AT 15
FEPE I A

ARG MRS E N T AR HIR RS0 R RS SERZ RS, RE
BHAR MGG AL AT SRl 550 1 IR Js 1 RS A B AR M A 2R

AR e <5 0 2 < BRNOGS T < i T B ) IR A B 75 92 o R s MR A A B M R U iR Al
0025 Fob RS A= (R PT BEB S o AE PR T AR AR B HE A, A Bl RS 40 2 PR SRR PR B0 [ A XU 43t
RIS o T NE R TR A, ARIEA I S ROH B s, 4565 0™ fria H ik TR RHE
R E S AR RS B, BRI, B SRR R AR BASREEE, S Al
FEHT SR RS HEAT B L A EANPPAY, I AR R, A U i R T RS2 (T A

6.4.13.2 15 A RUK:

B IR R a3 G B R T RIS G0 FRIBAT B LAITUE, B F G I e s 2 K AT At
WL L ST RIIA BB, B S B R SR AR AR AL KUK

A Fe 45 (R B B NAESE 53 RN 28 G % T I BB RIUBEAT T 78 70 PPl o AR HOARAT 730017
JRAEA I G B EATHRIRAT, 51Z8AT O S BE I RB ANEK . ARG AESE 5 itk AT 52 5)
L ep E RS B C S5 A BRI A W) A58 5 T 58 AR ZR AS WM NS 5, 35 29 AR T REVEAR /)
FEARAT 18] [R) Y T 7 BE4T 58 5y BT 900 28 5y o) F-BEAT A5 FIPPAl HRHIE SR A2 1) 77 AT BR 1] LASZ 1) R 2 A
15 AU o

AR HE G A HE B BN ST U E P RS BRI, R RHR T A T S O Al R HIE SR R AT
NEE R RS, Bl 7 Bt A2 B F KU .

6.4.13.3 JBhik KK

TRBNE R 2 5 5 <5 i 4 < it L BRI HE G AR o AN G AR B 1t R, — 77 THI SR T4
BREA N\ AT BE IS RIS I R R, 53— 7 TR B T30 SR T AR 1 38 5 Tl 5 A R
Sk FR) A S0 PR e i PR 58 8 B T TGV A T 3 tH BRI 2 B RO 1S 0 T BAS B AR AN A% AR B

bttt AR [ % 4 PO Bk SRR S AR 3 4 1 35 4 B T N A8 0 0 A ) DU D [ 1 1ot 3 A7 7 2
IR T oK, PRFFRE SR B AL S AT LG ST 5 ZAHIULAC . AR FE < 1) B 5 B NAE
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BERTEEBE St AN AR BTSRRI, A3k < 0 2 <o TN O 0k 57 F IS A7 BT 1] RO € i s 1k b
BIER, XS R AT FR SRR ML AN i, IR S RO BEIRIR . A& 7R R A N AR B e
TIGEEARRR . G ARDLRE B S dh A L A1) DL R JAtE B2 BR AR (0 #5 58 dl Af LE A1) 45 . AR 4%

T HK A ARAT IS T EAGE I 2 & 51 3E 1 10%, HAE G5 A &) & f 2 S B
AR IR SIE R A — HK AT RAT FREF AR IS IZIES R 1 10%. A G TR KA 7 IEFREIE SR AL
ST BT, HRIS AT AERAT I RNV %58 5, BRIERR BVE 6.4.12 vh 515 (R 31 73 J <5 B 7 A E 7 1) 52
PRI RE B BALRE DAL, HR S R L E B AR IE N AR I . BEAh, RHE Gl iH I ST Y [A]
W < R % 7 7 SRS N RS B < ORI PR AR SR e B BR— BN B R I i 8058 (0 2 Fe B

P

6.4.13.4 TR
T3 37 UG 2 8 22 4 T R 4 T L0 2 o M8 A SR B 4 2 DL B A 7 3 355 s TR R I A8 B i
KAV RS, AR R ZE RS A KU AT A A UG

6.4.13.4.1 FIRRK

P2 IR 2 15 <5 i L 1K) 4 o 0 8 SR 4B I 52 T S ) 2 AR Bl i A AR e sl R XU o R R kb
G T RIS e T TR 2 LIRS B0 RNME R B, Hr R s R 2 G i TR R I
AN 231 1) 25 RORR 5 117 37 M) 25 B80T 5 A IS 0] T AR SR B <B4 PRI o

A R < ) i < BN B0 A < T s PO M R BBV B VAT A, DRI B BT A S I A
JIRE 7 F00s Bl R A R HEA T B

ARG FAT BRI b B MR AR, PIARIE G IO R &8T5 8 Bl a A
IRRARRE LS TR . AT SRR BRI R BURME B T EONRAT AR SRS 2 fi

FFRBE.

6.4.13.4.1.1 FJZE XKk D

Bhe ARt

KA 2016-6-30 | 3 M LAWK SMAELE 1 &5 4 5L 1 D! Ait

B

HATHAK 139, 694, 804. 06 - - - 139, 694, 804. 06
ST 7,233, 293. 58 - - - 7,233, 293. 58
A7 ARIE S 1, 367, 607. 88 - - - 1, 367, 607. 88
LoV b s e - 20, 002, 000. 00 | 1,499, 944. 00 1, 403, 557, 206. 25 1, 425, 059, 150. 25
SR F5 75 B K - - - 7,670, 670. 06 7, 670, 670. 06
JEYSCR B - - - 254, 058. 92 254, 058. 92
LA ER 3K 3,379. 13 - 175, 319. 38 178, 698. 51
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FrE it 148, 299, 084. 65 20, 002, 000. 00 | 1,499, 944. 00 - 1,411, 657, 254. 61 1, 581, 458, 283. 26
ki
FEATIEZRE H K - - - - 15,511, 229. 23 15,511, 229. 23
A B R - - - - 28, 414, 753. 97 28, 414, 753. 97
SEASAE AR - - - - 1, 883, 652. 82 1, 883, 652. 82
RLAHEE 2 - - - - 313, 942. 10 313, 942. 10
BT 5 3 - - - - 3, 584, 530. 52 3, 584, 530. 52
FoAth 5 f5 - - - - 188, 222. 10 188, 222. 10
ffit it - - - - 49, 896, 330. 74 49, 896, 330. 74
F R GUREE SO 148, 299, 084. 65 20, 002, 000. 00 | 1,499, 944. 00 - 1, 361, 760, 923. 87 1,531, 561, 952. 52
R i i
20154 12 F 31 3SAHEN SAHE1FE 1 &5 4 5L N it
B
BT 203, 171, 236. 08 - - - - 203, 171, 236. 08
i N 17,671, 719. 53 - - - - 17, 671, 719. 53
RIS 2,025, 294. 36 - - - - 2,025, 294. 36
T 5 PEa R B e 50, 005, 000. 00 - - | 1,765,824.00 2,334, 344, 302. 37 2, 386, 115, 126. 37
FESCIE 577 5K - - - - 4, 305, 889. 65 4, 305, 889. 65
FESCR) L - - - - 2,926, 172. 01 2,926, 172. 01
A H 5,863. 78 - - - 301, 443. 41 307, 307. 19
Agasey 272,879, 113. 75 - - | 1,765,824.00 2,341,877, 807. 44 2,616, 522, 745. 19
Hifii
LAHIE 315 B - - - - 37,176, 803. 71 37, 176, 803. 71
T A B [ - - - - 1, 750, 401. 31 1, 750, 401. 31
LA BN T - - - - 3,271, 154. 49 3,271, 154. 49
RLAHEE 2 - - - - 545, 192. 45 545, 192. 45
RLATAE 5 B F - - - - 8, 113, 225. 64 8,113, 225. 64
FoAt 5765 - - - - 405, 071. 81 405, 071. 81
Sttt - - - - 51, 261, 849. 41 51,261, 849. 41
FlFBURE SO 272, 879, 113.75 - - | 1,765,824.00 2,290, 615, 958. 03 2, 565, 260, 895. 78

P PR ARIE G B SR IKTT A 20 R 56 AT 0 H SR 090 F
BTN,

6.4.13.4.1.2 F| 2. X e A ABURR A S AT
F 2016 4 6 A 30 H, AFEEFAH KL HTEGFRER A M E &5 &R E K EG N 1.40%,
DR T 320 1) 56 R AR Bl T AR 5 4 8 7 0 TG B KB

6.4.13.4.2 FMC R
BN RS A2 Fi5 < iR 28 SO IR SR B et 2 DR AN R A i A AL e s i B o A <
HITA B St AN R T i, BRI TS B RN XU .
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6.4.13.4.3 FHAbMHE X
S A DA 6 2 < TR < TR ) 28 SR A SRR B e B I8 B 7 37 R RSN 26 LUk
T S ks DR 3R AR Bl i A AR e B B XU o A 3k 4 T2 AR R THIEZR A2 5 BT L T ARAT 8] [ ML 1T 3758 5
(RIS AN G5, T T 10 E A A M XU SRR T B AMIE S RAT AR B B 2B 1 DLBURF R S ST 2
BEAUE THIESF 117 7 BEAA BB I BE I

ARG N E N EME BB A GRS, RA<E LR isns, @z

DRI OL BRI 0T, A EIETR IS AT IGO0, M B I B R L S A R e s B B MIESR
I AT BoE B i, BT G R G FRZ0E B SR M T3 . AREMEETHAE
WSS WAL AL, M BBLHRS . B I E . SRASHTRIE, RESN A kL
TS A RS o

A I A BB 0 B B AR LA U o AR B B 2 45 P I 2 % 1) L A9 i [ Dy

BB 60%-95%; i, BGIE. B iy TH K E SRS W8 WL FoVESE e 1058 (10 HAt e TR

AR B T I LLBITE LY 5%-40%. BRAh, STk A HE & BENEE H G AR G I i HIE SR 1 52
MM, s 2 e B IR e AT S EE B, A4S VaR(Value at Risk) i bR a5 RMNAAS e

T I FRIPEE CE AN A XURSE, RIS T S-S RS 3R 4T BR B A28 o

6.4.13.4.3.1 HAhfras X0

EEiphn: ARt
RHIAR bR
2016456 H 30 H 2015412 A 31 H
gE| i B4 Bt i B4
N RME 7= EHE b N M E FEiEHE b
il (%) 1l (%)
A2 oy M g R 7 — R 15t 1,403,557,206.25 91.64 | 2,334,344,302.37 91.00
A8 Gy M A b 7 — A 4t
A& DM BT P — S e SR R

T HE R 7= — BUIE
Hopt

&t 1,403,557,206.25 91.64 | 2,334,344,302.37 91.00
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5854 BRUPER 300 Fi £ AAR I oA 1T 37748 B R AN AR
X P AR e H R 0 A
MM (Afr: NIRRT
AH I R A% 5 [ AR 2 PN IE N AR
AT
2016 -6 A 30 H 20154 12 H 31 H
L& 300 F5 %L 1T+ 5% 39N 12,467 39 n#7 15,135
2.7 300 FEEU R % 5% /02 12,467 /0% 15,135

6.4.14 B TEBEM I STHRR T E U KA F I
Teo

7.1 IREESEF=HEHN
SHias, NRMT

R Wi e T
1 &R ES &y 1,403,557,206.25 88.75
Hrr: 2 1,403,557,206.25 88.75
2 Ji] 5 Wi s # 21,501,944.00 1.36
Hrr: fizz 21,501,944.00 1.36
B SCRRIESR - -
3 e B - .
4 S RTA AR - -
5 TN IR A 4 il % 7 - -
o KB [ 1) S NGR 5 ek ] ]

A
6 WATHFANGEE &M &G 146,928,097.64 9.29
7 At 25 T % 9,471,035.37 0.60
8 it 1,581,458,283.26 100.00

7.2 MEMREIT W ROBER A S

R | AT AR GE) | EEEV R
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(%)

A & AR A ol 56,343,660.03 3.68

A/ 16,201,026.89 1.06
C il 918,585,988.21 59.98

B0 ) R OKAE = A b 6,291,505.22 0.41
E fesii|4 6,775,919.08 0.44
F L 93,857,516.12 6.13
G ASIEIEH g AIREOL 55,818,397.89 3.64
H RNk L84 - -
| 5 RARH . ARG BRI 86,796,862.15 5.67
J Rl - -
K B 99,994,440.42 6.53
L HLEE FITE 25 RS 5,025,053.86 0.33
M FHERF FOREA RS 3,167,474.10 0.21
N IKF . FREERA S A FY 12,884,489.10 0.84
0 JEERSS < AEEEA AN R 55 - -
p E 17,433,360.15 1.14
Q TPARRE S TAE - -
R SOAk . R E R 24,381,513.03 1.59
S 5 - -

Ait 1,403,557,206.25 91.64

7.3 BRI A RRME b EE B FHE IR/ BT B RSB B 4

SEERAL: AR

i B 4 T 7 i
e | REA i SRR (k) A E
B EEA51 (%)

1 600576 E S 4 2,865,732 62,415,642.96 4.08
2 002477 A TS R4 9,437,799 56,343,660.03 3.68
3 002245 TN S 4,371,057 55,818,397.89 3.64
4 000718 Th T IRER 4,679,180 46,370,673.80 3.03
5 002460 Erzing 1,345,006 44,990,450.70 2.94
6 300340 BHE B A 566,530 44,886,171.90 2.93
7 600667 AR S 4,231,300 42,270,687.00 2.76
8 002329 2 IR 2,693,876 40,381,201.24 2.64
9 300252 A= 1,055,312 34,962,486.56 2.28
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10 002450 RIS HT 1,956,339 33,453,396.90 2.18
11 002341 W R 1,463,988 31,519,661.64 2.06
12 300014 ¢4 R 729,619 31,512,244.61 2.06
13 300073 YF R 443,000 29,654,420.00 1.94
14 300316 B ML 2,103,644 27,557,736.40 1.80
15 002466 RFHE, 622,402 26,570,341.38 1.73
16 300161 e s 854,192 26,180,984.80 1.71
17 300034 Sl 1,128,238 24,934,059.80 1.63
18 002108 T B ER 954,881 24,731,417.90 1.61
19 000673 E A 1,945,851 24,381,513.03 1.59
20 002048 TUEAEF 1,038,060 23,740,432.20 1.55
21 002158 PUPHREAL 1,872,898 23,092,832.34 1.51
22 002345 W7 K 2,356,416 23,045,748.48 1.50
23 600240 el AR 2,257,205 22,617,194.10 1.48
24 002502 YRtk 903,399 22,223,615.40 1.45
25 002097 LLym] % R 2,093,287 21,539,923.23 1.41
26 002741 FetERH: 838,007 21,344,038.29 1.39
27 300322 i 1 4 977,000 21,005,500.00 1.37
28 600775 A 5 REAH 1,355,699 20,267,700.05 1.32
29 002643 Pakiizlivais 358,264 18,228,472.32 1.19
30 300427 AR LV 827,510 18,114,193.90 1.18
31 603377 R ITI 1 383,235 17,433,360.15 1.14
32 600581 *ST J\4H 2,789,160 16,902,309.60 1.10
33 000638 FJ7 R & 702,289 16,616,157.74 1.08
34 600556 IR 083,745 15,926,831.55 1.04
35 300352 JLE IR 816,777 15,249,226.59 1.00
36 000558 KWL E 901,638 14,913,092.52 0.97
37 600306 *ST R 1,162,187 14,713,287.42 0.96
38 600330 K38 By 877,500 13,952,250.00 0.91
39 600703 =6 693,456 13,848,316.32 0.90
40 300098 TR 858,400 13,631,392.00 0.89
41 603799 e R 362,744 13,494,076.80 0.88
42 600749 U IR UE 681,719 12,884,489.10 0.84
43 300351 TRt LA 354,311 12,021,772.23 0.78
44 600232 S8 W oy 864,642 11,404,627.98 0.74
45 300366 BIEER 289,552 10,962,438.72 0.72
46 002340 MR 1,189,298 10,430,143.46 0.68
47 300302 [ % 319,032 10,358,969.04 0.68
48 002077 KA 423,415 9,399,813.00 0.61
49 300207 JRHE 3 357,871 9,186,548.57 0.60
50 002156 HE 637,650 8,990,865.00 0.59
51 300379 RITIE 110,400 8,774,592.00 0.57
52 300115 K F R 410,724 8,460,914.40 0.55
53 300371 MG 234,093 8,422,666.14 0.55
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54 300183 R E 314,188 8,325,982.00 0.54
55 300469 Rk R 64,920 8,226,662.40 0.54
56 600988 TRUETH 4> 440,200 8,209,730.00 0.54
57 600547 R34 205,379 7,991,296.89 0.52
58 002436 MeAREH 347,556 7,920,801.24 0.52
59 002690 FLH 341,596 7,870,371.84 0.51
60 600073 AR AR 687,042 7,866,630.90 0.51
61 002547 FIHET 707,932 7,829,727.92 0.51
62 300212 e 254,100 7,564,557.00 0.49
63 300337 IR A 935,586 7,363,061.82 0.48
64 002358 FRUF S 455,222 7,024,075.46 0.46
65 002792 T E 116,431 6,962,573.80 0.45
66 002240 JBAE I Ay 516,828 6,904,822.08 0.45
67 600158 HRAAR = 377,108 6,693,667.00 0.44
68 002791 IR B4 121,285 6,521,494.45 0.43
69 000421 A H 628,522 6,291,505.22 0.41
70 300424 WUHT R 91,800 6,216,696.00 0.41
71 002663 S 7l AR 815,305 6,000,644.80 0.39
72 300327 R 96,621 5,162,460.03 0.34
73 300278 Bk 298,700 5,104,783.00 0.33
74 300242 XA 143,614 5,025,053.86 0.33
75 300458 2 ER 44,700 4,782,006.00 0.31
76 601908 HiziE 596,700 4,576,689.00 0.30
77 300365 TH AR 79,400 3,632,550.00 0.24
78 002116 Hh [ W 211,800 3,147,348.00 0.21
79 300038 Mg 44,827 2,267,349.66 0.15
80 600686 SEWRE 145,900 2,149,107.00 0.14
81 300080 by BT RE 172,100 1,335,496.00 0.09
82 601611 Hh ] A% A 37,059 775,274.28 0.05
83 002326 TRKFH 19,200 391,680.00 0.03
84 300516 AT 1,473 258,025.41 0.02
85 601127 /NI AR 8,662 206,761.94 0.01
86 603737 =B 1,327 154,038.16 0.01
87 601966 34 i) 11,779 152,891.42 0.01
88 600734 SIS EH] 8,100 112,428.00 0.01
89 603131 gL 1,263 76,664.10 0.01
90 300515 RN 1,355 63,508.85 0.00
91 300518 REARIE 1,306 61,186.10 0.00
92 002799 FREREN S 1,080 47,131.20 0.00
93 300323 e 3,900 35,061.00 0.00
94 603958 WE AR 2,372 34,394.00 0.00
95 002802 BRI 1,629 24,565.32 0.00
96 603909 A 1,095 20,126.10 0.00
97 603806 e TR 284 14,821.96 0.00
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98 603016 WA 1,602 13,600.98 0.00
99 300520 (RN ESLel 926 9,306.30 0.00
100 002805 =S Wira) 971 5,631.80 0.00
101 300395 EIRIRCS 1 26.78 0.00

74 WREA N B EB R A A ERZE)
7.4.1 BTN SHUE b IS B3 E 29%8KHT 20 4 KBB4
SRS ARt

T B T
55 i ARG Ji SR A PR EN LS DN 7= A LA
(%)
1 600576 TiFx 3t 64,355,264.67 2.51
2 603799 e R 51,723,582.98 2.02
3 300098 =% RS 48,988,844.69 1.91
4 002477 il YT 46,996,275.82 1.83
5 002245 TRE N 46,094,592.63 1.80
6 002502 etk 43,729,696.73 1.70
7 002460 HEA 42,737,634.70 1.67
8 300034 A 2N 42,666,371.29 1.66
9 002668 BRI g 41,978,886.11 1.64
10 002341 R 41,771,325.61 1.63
11 002097 Ll g 41,303,568.35 1.61
12 002329 5 IREEH] 40,330,309.14 1.57
13 002001 AN 39,968,676.31 1.56
14 000673 YRR TT 39,230,446.18 1.53
15 002440 SRSl 38,693,004.80 1.51
16 600158 HAR = 38,374,140.22 1.50
17 002385 Kbk 36,915,497.03 1.44
18 300340 BHE A 36,029,114.97 1.40
19 600188 78 PN 35,027,122.22 1.37
20 600667 KIS, 34,281,091.70 1.34

T RNGHT (BESBABER AT <20 (3 HEEMON) 4% S 32 lse e (il
AN LA A ECE) 3B, AHBHRA 5P

7.4.2 RIFSEH SHGE IR ST FE 2%BRHT 20 4 HIREE B4
SHEURLL: AR

AT G TR
P SR JB SR TR PN R P B E A
(%)
002466 RN 89,125,322.04 3.47
002477 A AR AR 75,899,284.83 2.96
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3 002345 57,005,107.25 2.22
4 300098 55,541,140.45 2.17
5 002273 KA 49,169,432.14 1.92
6 002668 BRI g 47,488,158.51 1.85
7 603799 R 44,554,800.31 1.74
8 002717 U g [l A 44,532,728.16 1.74
9 002001 TR R, 43,191,124.20 1.68
10 000829 REEK 40,409,651.68 1.58
11 002385 Kbk 39,804,860.88 1.55
12 002405 VY 4 KB 39,563,374.51 1.54
13 600122 PSS 38,513,718.55 1.50
14 600701 *ST T 37,984,686.30 1.48
15 600547 R4 35,458,432.61 1.38
16 300017 W 15 BHEL 35,440,019.44 1.38
17 300242 HEP N5ty 34,859,786.92 1.36
18 300498 T By 34,456,496.06 1.34
19 600340 el AR 33,913,620.71 1.32
20 600188 EarNib |4 33,344,399.37 1.30

TE: SRANEHT (BESRANBERRAT)  SEHEH (B
LA SR AR A KR ) $H5,

AEEMRIZHHM -

7.4.3 FNBERI A B A0 B S R BTN A B

5 SEWN) ¥ FE SR AT A (R

A Nt
SENB R RRA (A A 3,727,976,398.82
SEHR BN (A2 BT 4,216,450,597.89

T “RAEHIT (BELNBER AT L R0 (B i BRI S35 LS A &8 (K
AN AR ECE) 51, AHBHRA G B

7.5 BRI MF S RE BB EAE

S ARG
b 34 B i B
Fe 515 fh AP 7N
#1(%)
1 [ X 5155 20,002,000.00 1.31
2 AT EE - B
3 | &b - -

\|

Lrfe BUR M &R
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4 el fige

5 AP AT S Rkt 2

6 S 4

7 AT CA] A2 i) 1,499,944.00 0.10
8 [ Ml A7 ER

9 | Hfth

10 | At 21,501,944.00 1.40
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