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I IR R A 3 13,912.66 - 565,747.66]  579,660.32
B it 71,832,599.36, 480,754,926.44| 552,587,525.8
0
Uik
MNAHIESRE H 2 - 41 3,336,327.78 3,336,327.78
AT IBE [R] 5k - 41 1,349,619.46 1,349,619.46
NATE FE N FR M - 1  626,096.89 626,096.89
MNATHEE B - 1 104,349.50 104,349.50)
NiATAE 5 % - 41 1,439,923.35 1,439,923.35
INZ Rl - 1 279,108.68 279,108.68
HoAh A7 3 - 1 284,256.86 284,256.86
T - - 7,419,682.52 7,419,682.52
H] ZE AU R ik 11 71,832,599.36, 545,167,843.2
1 473,335,243.92
8
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B 22 /N KR A IR S P 0 2 42 (LOF)2016 SE4F JE iy

7.4.13.4.1.2 F| 3 X K BUR S AT

T 2016 4 12 3 31 H, ABEERA 1385 MG BT A RMNE S 38 = E R L6y
0.00%(2015 4 12 H 31 H:0.00%), [T 377 2 132 B0t T A< 5 4 95 77 1B G 35 K52 (2015 4F 12
H 31 H: [F).

7.4.13.4.2 SN KBS
AN R 2 F 4 i T LA 2 SUANME B AR SR B 43 2 R ANV SR AR B A 2B 9% 3 e XU
AFEE W ATE B LA LR i, R B RANE XU .

7.4.13.4.3 FARMAERE:

LA A A% PR R 1 A < T R < i L ) 28 FC i IR SR B e B R B T 37 A R ANAMIEIE 2R EASk
(I S A ks R R AR Bl T A AR B Bl XU, o AR < 2 BB TR SR 22 5 b Ty el AT W) RV 17 3552 5
(B ZE AT S5, ot T ) A M USRI T N IE S R AT R B 228 5 DL SRR IR R I 520
A BERYR THIE S5 117 47 BEAA B O B I

ARH e ) G E BN RN R AL G IR, RACE B IR, B R
TGO R BURI 30T, S8R s T oL, M B Bl B R A AR kg s I8 BAMIE SR
(R15E PR M B e B AT, IEFEAT G2k B R 20 T S dh M AT R . AR SRS HE
WSS RS BORIA T, XTGBT HE . SR AHATIEIE, RESRIX AT RER A
RT3k XU

AN 3k < A R A 1 3 O B AR LA A AR RS, o A i < RS 7 50 BB o i < B2 7 1Y
60%-95%; fiizs. Bemiip TR, Bld. BUE. 87 SCRFIESR DL R AR FIE T 2 fo vk &
BRI Hopth et TR 3 S BT [ 5%-40%, Ferb, BUES T EL] 5 G 57 5B 1T 0%-3%. 14T,
AN G 1) 2 < BN FUR AT e I RF AT (TR SR U A St 2, STIE Y 22 o o B VR S e kAT
RS, B4 VaR(Value at Risk) bR AR AR e < T I (R TE AR AN M XU, R IS R 5 g XU i
AT BRER AN A o

il

7.4.13.4.3.1 FHARM G RS
LA, NRMT

AR TEER
I H 2016 4 12 A 31 H 20154 12 A 31 H
N RE s AN FeE b3t 4
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[ 72 rh /N R & RES7 B BT 2 (LOF)2016 SR AR 7

PRt AR
1B L A5l {E L 31
(%) (%)
A oy Ve Rl Bt 7 — R B R 1,401,944,745.59 71.96 480,172,360.19 88.08
B R AR Sk - -
Ao PEE R P — B R AR BT - -
ATAE S Rl Bt 7 — BUIE R BE - -
Hit 1,401,944,745.59 71.96 480,172,360.19 88.08

7.4.13.4.3.2 FAWME XU SRR A AT
B % BRILHEFE RO A T I R B AR

= e H 2k 4 5 B I
o EE (A NIRRT
AH 2 XU 25 5 1 AR ) A HE AR
e 2016 £F 12 3 31 H 2015 4F 12 3 31 H
Ajﬁgﬁﬁ Tj{ FISURA BNy 93,820,644.00 W4y 20,264,863.69
% ﬁ %
25;§§ f y VIS%RA ik %) 93,820,644.00 T/ %) 20,264,863.69
M [ 5%

7.4.14 BT BN SRR T Z UK AN E IR
(W~ e

()il TR A SR E TR 7%
N FETF R R RR B A SROE T BRI 5 B A 2R SR A E TR 1 R A
JRIRBRE -

BRIk MRS B R T 4 R 2R B AR
BRI BRES— R AN AEL AT O 537 B 5 LR BE) B UL R R A
=R AHRBE P B AN AT LS L

(b)FFEEIT LA Fe B TH R ek T A

()& E R e TH A e



B 22 /N KR A IR S P 0 2 42 (LOF)2016 SE4F JE iy

T 2016 % 12 A 31 H, AEEFE MU RNMETE HHLBZ TN R0 e s =g T
B EIRMIRBUN 1,401,944,745.59 76, TR TH . ZJZXIIRFIQ0154F 12 H 31 H: H—ZX

471,282,856.91 G, 5 /2K 8,889,503.28 7C, LHZEK).

(i) 2> Fe O EL I J2= R T ) B K AR 5

XTSRS 5 Py LT RSN 05, A H IE KIUS h 58 5 AN R (B A R A5 I A58 5 A
R BUR TARAIFRATEN DL, A A TEMH 258 5 KRGk H IR 52 5 g R IR L
IR B U T 7 A S i 2 AN i (0 2 SCMEL AN S — SR FFARAE At (B 1 B8 v SR R AN T L iy A\ BT
TARUMERERRER, €A BERA G 77 2 SO E N 2 2 YO 2 5 =R K

(ii1) 25 = 2 IR A SO B AR BN A JH A 5 4
o

()AEFFEM LA e E T E R & T 2
2016 5 12 A 31 H, AR RFFA RS LA RMETTE S/ 772015 4F 12 A 31 H:
).

()R BLA SR M R G T R
AR 00 -4 1 i 2 7 5 B T S ol 1 0, SO 85 28 S0
A

QFR A FeEAL, BT R H AR & 0 7R U A A S T

88 WHAGHE

8.1 WIRIEEHA AR
LN
e T H &% e Ve

i 46 TUHL 62 T
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fIEE] (%)

V3
PN

Pt £

1,401,944,745.59 71.34

L

\
ﬁ
]

1,401,944,745.59 71.34

1] R VAL 2 $3¢ %

Hrp: fige

B SRR

b R

¥
¥

b7 2K [ g 1) S N R B <

HRATAE ARG 54 i

557,771,160.95

28.38

7 FoAth 45 T 587

5,498,012.10

0.28

8 ann

1,965,213,918.64

100.00

8.2 HIREAT WA R ER T A S

EHEAL: ARt

=

(e 7

i

~RME

P At

EEEH (%)

A VSN N | 4

P4 ) }

il g M. 896,711,868.60 46.03
D 1. T AR KA =R RO ) B}
E fEsiin |4 386,584,962.93 19.84
F e F A ; B
G TiHIEH . A HEE ) )
H 15 RO

I FRAR . ARG R AR RS
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J SRl . -
K P =l 35,490,609.24 1.82
L FE BT 25 I 5k B -
M BHEREFEAEA MR S5 B} -
N UNOINEZE: IPACESs V= gL N 83,157,304.82 427
0 S ERARSS . A FEAN HADAR 55 B} -
P HE B} -
Q PAEFR 2 TAE B} -
R A ARE AR R B} -
S A B} -

&t 1,401,944,745.59 71.96

8.3 WK A Fatir 8 o G B B LU K/ R BT R B SR 4R B A 4
A NIRRT

o T
Fag | B JiE SR A4 TR HE () A E
ELEAI(%)
1 600056 W R 2 10,091,956 192,049,922.68 9.86
2 002310 RI7 AR 13,488,915 190,868,147.25 9.80
3 600522 Hh R R 18,057,457 190,145,022.21 9.76
4 300197 BN AR 14,674,626 186,074,257.68 9.55
5 002217 WAk 10,021,109 179,377,851.10 9.21
6 300145 IR 4,458,494 116,366,693.40 5.97
7 002573 BRI 4,760,006 83,157,304.82 4.27
8 300296 ) I 7 1,512,007 50,984,876.04 2.62
9 600664 W& 2 Ay 4,749,902 40,754,159.16 2.09
10 000568 FINEE 1,217,545 40,178,985.00 2.06
11 600240 g A 3,304,526 35,490,609.24 1.82
12 600596 B Ay 2,887,400 29,566,976.00 1.52
13 000400 GGt 1,070,915 19,437,107.25 1.00
14 600409 =KL 1,935,434 18,173,725.26 0.93
15 600019 FE A 1,552,000 9,855,200.00 0.51
16 600426 g E T 741,234 9,821,350.50 0.50
17 600820 R T8 52 177 875,800 9,642,558.00 0.49

8.4 MEHARERRAEGHERES)
8.4.1 RIFTNSHHE YIRS T 15+H 2% BeHT 20 44 KR 4
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EHAL: NRMT

o )k 4 Bt
e J ZEARHS JIE SR A4 R EN ) NG I A LA
(%)

1 600487 FILH 279,183,755.33 51.21
2 300207 JRHE K 271,799,973.57 49.86
3 600522 R B 236,915,237.93 43.46
4 300197 B AS 234,263,930.39 42.97
5 002310 AR el 227,810,369.20 41.79
6 600056 [ R 2 202,624,118.39 37.17
7 002138 Jlii 24 HE - 188,242,176.39 34.53
8 002217 WAk 169,341,603.51 31.06
9 300296 ) . Akt 154,051,192.91 28.26
10 300145 W IR 146,807,118.99 26.93
11 300219 iy SIES S 144,010,240.12 26.42
12 002241 HORBE A 140,532,141.19 25.78
13 002635 LR 136,147,766.72 24.97
14 002179 LR 118,275,862.24 21.70
15 000786 JE 111,857,696.22 20.52
16 601186 Hh [ 2k 100,701,683.83 18.47
17 300203 FHRH 97,273,353.87 17.84
18 600518 RESE 2 96,804,776.86 17.76
19 002573 TEHTIREE 88,618,640.45 16.26
20 600068 B 80,032,536.24 14.68
21 002111 RIS 76,490,338.18 14.03
22 000333 eSO SYE| 74,797,810.12 13.72
23 601012 b My 71,568,502.67 13.13
24 600885 TR A 69,498,886.29 12.75
25 300237 EREHL 69,126,040.79 12.68
26 000568 PN 65,925,180.13 12.09
27 000418 INRIE A 65,000,503.23 11.92
28 300156 L SINPR 59,167,657.76 10.85
29 600498 ED S L 57,481,797.50 10.54
30 300232 VALZERE53 56,667,751.06 10.39
31 002050 AR 56,117,133.96 10.29
32 002048 TUEMN 54,580,549.78 10.01
33 600240 b BE A 53,257,713.33 9.77
34 600566 BEINZilk 53,186,227.16 9.76
35 002411 Wb RER Ay 53,068,768.61 9.73
36 300389 A& 52,528,946.39 9.64
37 600183 A ai BHEE 52,499,601.46 9.63
38 601199 LK% 51,886,900.47 9.52
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39 601390 Hh [ gk 51,201,686.78 9.39
40 600054 T 1R iE 51,193,416.95 9.39
41 002051 T b 50,806,353.93 9.32
42 600596 B Iy 50,610,984.87 9.28
43 000858 iR W 49,779,669.16 9.13
44 002589 Fify R = 24 49,297,088.84 9.04
45 300274 FH 't FL R 49,035,719.92 8.99
46 002372 Gt v ) 45,537,906.65 8.35
47 600664 E 25 A 45,406,827.94 8.33
48 600525 K el 45 [4] 43,993,321.52 8.07
49 002108 WM TR 42,160,610.93 7.73
50 600006 EREE 41,993,164.09 7.70
51 002311 MR AR A 41,047,363.40 7.53
52 002400 BT 40,699,651.62 7.47
53 300336 Bt 40,350,883.27 7.40
54 300017 WA 15 B 38,475,022.64 7.06
55 000921 HERE 37,597,301.93 6.90
56 002636 Ko Bkl 37,503,357.15 6.88
57 600563 ER T 36,977,121.20 6.78
58 000910 KIFER 36,377,279.82 6.67
59 002705 B A 35,668,028.85 6.54
60 002479 [EESZ80N 33,543,428.45 6.15
61 601607 iRy 32,748,540.42 6.01
62 002491 pGETIENITS 31,945,964.03 5.86
63 002662 HB A 31,736,359.91 5.82
64 600141 PR B 31,622,086.32 5.80
65 601166 PV ERAT 30,825,461.02 5.65
66 600820 B 18 Ay 30,800,946.48 5.65
67 000601 HRReN 30,031,563.98 5.51
68 000423 ZR B o J 30,028,957.11 5.51
69 002508 EA VGRS 29,891,730.65 5.48
70 002271 RT7 TN UL 29,591,400.06 5.43
71 600338 7 i Tk Vg 29,578,383.76 5.43
72 002131 I RK AR 29,538,079.88 5.42
73 002169 S 29,191,766.39 5.35
74 603989 A 27,414,318.68 5.03
75 600887 BRI 3 26,929,822.71 4.94
76 600406 FH, i i 26,189,537.47 4.80
77 300303 FOLH 25,282,320.18 4.64
78 600998 UM E 25,245,080.41 4.63
79 002035 Mt I o 24,937,279.17 4.57
80 002298 HHE R 24,448,905.86 4.48
81 601377 MVAESR 24,087,483.90 4.42
82 601668 Hh [ 2 4R 23,427,699.88 430
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83 601898 R R 23,373,426.58 4.29
84 000686 ARACUES 23,156,545.60 4.25
85 000750 VRT3 23,147,085.30 4.25
86 000778 G 23,120,304.93 424
87 600477 LA 22,644,290.28 4.15
88 601336 BRI 22,623,016.73 4.15
89 000018 PN K3 22,235,059.29 4.08
90 300269 BRER G HL 22,194,160.53 4.07
91 601965 Hh [ A 21,821,994.54 4.00
92 300198 24 )18 oy 21,502,134.22 3.94
93 002557 HIEE 20,875,784.76 3.83
94 002032 75 K 20,809,703.70 3.82
95 002554 B g 20,373,483.20 3.74
96 601997 T FHERAT 20,350,952.75 3.73
97 002317 AR 19,984,312.92 3.67
98 000400 VF4kHL S, 19,494,830.29 3.58
99 002322 P TIR} 19,482,537.63 3.57
100 002374 TR S 152 3 19,345,609.92 3.55
101 600829 INGEES 19,024,405.90 3.49
102 002106 SEE A 18,630,318.86 3.42
103 300063 RIEE A 18,369,648.14 3.37
104 000963 IR 18,288,345.17 3.35
105 600597 e FLL 18,185,660.86 3.34
106 002502 Yemi et 17,903,251.24 3.28
107 600323 R 17,851,421.08 3.27
108 600409 =R 17,726,066.64 3.25
109 002456 MRFEE 17,683,753.10 3.24
110 300083 SR % 17,492,741.58 3.21
111 002519 BRI HL 1 17,257,442.07 3.17
112 600750 L2k 16,606,102.93 3.05
113 600332 Hz il 16,523,573.74 3.03
114 000811 TG UKES 16,256,487.00 2.98
115 600155 KA 16,053,527.84 2.94
116 002013 HTALEE 14,932,073.70 2.74
117 300071 HiHFE 14,546,308.40 2.67
118 000541 o1y R 14,193,198.46 2.60
119 601633 KR4 14,109,934.00 2.59
120 300476 2R 13,347,763.57 2.45
121 002245 TR E 13,290,740.94 2.44
122 600076 JRE R A 13,160,620.82 2.41
123 300284 T FY 13,115,665.36 2.41
124 002518 ABhtik 12,372,110.00 2.27
125 002514 Es Yok 12,250,503.00 2.25
126 002083 FHIEA 11,874,117.62 2.18
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127 002630 HEThREYR 11,745,279.45 2.15
128 300258 KR 11,701,424.82 2.15
129 600617 T e A 11,456,667.89 2.10
130 600285 Bt 24 11,415,561.34 2.09
131 600997 TEERI A7 10,994,180.41 2.02

T SRNEHUL RN A (RAZ AN R B CR ) 5, AHIEMRA 5 P

8.4.2 Rt B HHIHI ST $H 2% SAT 20 4 KRR 4
GRS ARMIT

o7 B 4 Bt
5 JiE ZEARHS, Ji S 44 R AHA RS S P e A
(%)
1 600487 FIEGH 334,799,679.05 61.41
2 300207 JRAE X 298,181,235.72 54.70
3 002635 ZIERHL 209,761,401.29 38.48
4 002138 £ HL 202,730,812.24 37.19
5 300296 ]I 4 179,299,437.45 32.89
6 002241 HOR WA 137,361,811.51 25.20
7 002179 HHG 122,099,415.82 22.40
8 300389 VA 114,656,624.26 21.03
9 300145 IR 114,275,530.31 20.96
10 300219 HEp I E=R 112,111,459.11 20.56
11 300232 VALEERE53 107,737,911.94 19.76
12 000786 JeE M 107,699,059.96 19.76
13 601186 Hh ] 2k 105,047,451.84 19.27
14 600518 REE 2 91,068,784.24 16.70
15 300203 RRH 85,663,180.42 15.71
16 000333 eSO SYE| 82,550,267.40 15.14
17 002111 T 2R 81,119,625.04 14.88
18 600068 P 74,504,076.37 13.67
19 601012 SNy 74,207,793.91 13.61
20 600885 TRy 70,903,805.06 13.01
21 000418 INRIG A 67,137,113.99 12.31
22 300237 EREHL 65,321,258.85 11.98
23 300197 B AR 65,301,116.76 11.98
24 002050 —AeRE 61,865,130.41 11.35
25 300083 iyt 60,645,758.42 11.12
26 002048 TEMN 60,081,184.70 11.02
27 300269 R 57,318,333.74 10.51
28 300376 E 56,579,069.90 10.38
29 300156 LI SINPR 56,137,156.12 10.30
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30 600566 BEINZilk 55,498,052.38 10.18
31 600183 A ai BHEE 54,912,869.66 10.07
32 600498 eY ik 54,448,403.45 9.99
33 002051 T b 53,941,578.78 9.89
34 000858 iR W 53,633,735.71 9.84
35 002411 Wb RER A 53,217,043.80 9.76
36 601390 Hh [ Ak 51,483,605.88 9.44
37 300274 FH 't FL R 50,686,917.16 9.30
38 600054 o 1L Ui 49,608,640.11 9.10
39 002108 WM IR 49,546,470.78 9.09
40 601199 LK% 45,992,343.21 8.44
41 002372 G %) 45,117,125.72 8.28
42 002589 Tty R 24 43,740,455.47 8.02
43 002400 BT 43,333,189.54 7.95
44 000910 KFXER 41,481,153.09 7.61
45 600525 K el £ 4] 40,711,182.76 7.47
46 300336 Bt 40,294,010.00 7.39
47 600006 RRIRE 39,068,329.86 7.17
48 600563 ER T 38,374,724.64 7.04
49 002311 HiEN YT 37,650,840.75 6.91
50 002104 (EEE 36,724,771.07 6.74
51 300017 WA 15 B 36,289,261.48 6.66
52 600522 Hh R RH 34,976,783.53 6.42
53 000921 HERE 34,586,751.75 6.34
54 002636 G Eal 33,439,845.94 6.13
55 002479 G328V 33,425,141.19 6.13
56 601607 iRy 33,026,290.89 6.06
57 002491 ST IENITS 31,723,368.87 5.82
58 002705 B Iy 31,658,240.36 5.81
59 002508 A GER 31,488,205.07 5.78
60 002271 RT7 TN UL 31,182,481.66 5.72
61 000423 ZR B 8o J 30,525,214.99 5.60
62 002131 BRI 7 30,013,760.63 5.51
63 600338 7 i Tk Vg 29,588,700.39 5.43
64 600141 MR 29,220,976.68 5.36
65 601166 PV ARAT 28,783,247.57 5.28
66 000018 M 28,453,947.49 522
67 002662 HOB A 28,338,547.06 5.20
68 000568 PN 27,209,936.19 4.99
69 000601 HRREN 27,102,013.17 4.97
70 600887 BRI 3 26,599,630.00 4.88
71 603989 A 26,544,632.55 4.87
72 002035 e ety 26,324,947.36 4.83
73 300303 Rt 25,687,008.89 4.71
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74 002169 FEHA 24,734,361.59 4.54
75 600406 FH, i B 24,124,183.13 4.43
76 600998 JUIHE 23,651,881.34 4.34
77 002310 RI7 [ AR 23,532,892.29 4.32
78 601377 Mk iESz 23,408,331.29 4.29
79 600477 B NG 23,186,675.18 4.25
80 002032 75 i1 K 23,086,961.86 423
81 000778 BOEE 23,082,031.00 4.23
82 000686 HRALIES: 22,950,257.30 421
83 601336 HAERRS 22,734,805.04 4.17
84 000750 YIRS 22,248,736.00 4.08
85 601668 H [ 22,119,781.00 4.06
86 601898 R R 22,007,203.18 4.04
87 601965 R AT 21,357,296.92 3.92
88 300198 9o A 21,149,534.57 3.88
89 002374 IR RS 12 A7 21,025,262.40 3.86
90 002554 A 20,367,237.59 3.74
91 002557 BIE R 20,326,702.54 3.73
92 002298 SREE ) 20,297,968.58 3.72
93 600323 IS 20,041,009.08 3.68
94 002317 A2 19,802,752.02 3.63
95 600820 R 38 1 177 19,762,599.00 3.63
96 600829 INGEES 19,063,304.60 3.50
97 002502 Yemi et 18,971,894.81 3.48
98 601997 T FHERAT 18,949,785.54 3.48
99 600597 FEF 18,942,727.95 3.47
100 002106 SEE =R 18,661,514.56 3.42
101 600596 B Iy 18,297,139.49 3.36
102 600750 L2k 17,862,371.63 3.28
103 000963 HIRIEZ 17,643,134.91 3.24
104 002519 R HL T 16,866,060.17 3.09
105 300063 Rt A 16,822,056.67 3.09
106 600155 KA 16,278,512.40 2.99
107 600332 ozl 15,679,561.90 2.88
108 002322 HTIHER} 15,672,822.00 2.87
109 000811 M & UK 15,447,456.00 2.83
110 000541 o1y RE B 15,227,948.11 2.79
111 300071 TR 14,908,869.82 2.73
112 002421 PPN = 14,857,880.07 2.73
113 002013 LR 14,473,216.97 2.65
114 002456 €l 14,425,414.69 2.65
115 300258 MR 13,893,328.93 2.55
116 300476 2R 13,310,727.00 2.44
117 601633 KA 13,172,885.00 2.42

254 T3k 62 L



[ 72 rh /N R & R UE R 0BT 8 (LOF)2016 SE4F FEAR 75

118 600240 ESNA%EN 13,038,040.20 2.39
119 300284 IR 12,981,214.81 2.38
120 600056 [ £ 2 12,796,622.73 2.35
121 600076 JRE R A 12,290,133.13 2.25
122 002001 O Rk 12,234,281.07 2.24
123 002514 Es Yok 12,161,230.60 2.23
124 002083 FHIEA 12,070,179.12 221
125 002245 U ES = 11,930,658.46 2.19
126 600997 FEO A 11,857,404.59 2.18

TE: SRS PHEE H RAC S (R R LA KR A, BRI S HH .

8.4.3 NI A 280 K S th B ZE RN B

Hfr. NRMIG
SENBEEERI A (AE) R 6,974,637,716.58
SEH BN (RAE) RE 6,140,989,024.17

TE: SRANBERRA . SEHBCRINIHE LIRS e RS i s LIRSS #1151, ANH &
MRS T

8.5 WIRIEMTF WA RHFFHREA
AFEGAMR T WRARFFA 555

8.6 WKL FME o HE & B8 7= B O R /N PP B AT T 48 A 25 B B W 4
AT GAMR T RARFFA 555
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